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STATE OF CALIFORNIA 	 Bill Lockyer. Treasurer 

OFFICE OF THE TREASURER 
P. 0 . BOX 942809 
SACRAMENTO, CA 94209-000 l 

Date: 	 July 16,2014 

To: 	 Pooled Money Investment Board 

F rom: 	 William T . Dowell, Director 

Investment Division 


Subject: 	 Chapter 783 Quarterly Report 

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly 
report on the resources of the Pooled Money Investment Account (PMIA) to the 
Pooled Money Investment Board (PMIB). This repmt must be transmitted to the 
PMIB within 30 days of the close of a quarter and must contain the following 
information: 

1. 	 The type of investment, name of issuer, date ofmaturity and the par and dollar 
amount of each security, investment and money within the treasury (i.e., the 
investment portfolio and demand accounts of the PMIA). 

2. 	 The weighted average maturity of the investments within the treasury. 

3. 	 Any funds, investments, or programs, including loans, under the management of 
contracted parties. 

4. 	 The market value as of the date of the report (quarter-end), and the source ofthis 
valuation for any security within the treasury. 

5. 	 A statement ofCompliance with the Investment Policy. 

The information required by this statute is contained in the two sections following 
the cover memo: 

Section I contai ns: (1) a summary of the PMIA resources, including the investment 
portfolio size and average life and the amount ofdemand account bank balances; and 
(2) an analysis of the PMIA investment portfolio by type of investment. 

Section II contains: (1) a summary of market valuations by security type; and (2) a 
detailed listing of the PMIA portfolio holdings, including the investment type, name 
of issuer, par value, book value, market value and the source ofthe market value for 
each security held in the portfolio at quarter-end. 



Compliance with Investment Policy 

Pursuant to Chapter 783 , Statutes of 1995, I confirm, to the best of my knowledge 
and belief, that during the quarter ended June 30, 20 14, all investments made on 
beha lf of the Pooled Money Investment Account compl ied with the guidelines and 
provisions of the " Investment Policy for the Pooled Money Investment Account" and 
there were no funds, investments, or programs, including loans, that were under the 
management ofcontracted parties. 

. ~<) ,CO-~cH_ r{ 

Will iam T. Dowell 



Section I 




POOLED MONEY INVESTMENT ACCOUNT
 

SUMMARY OF RESOURCES
 

June 30, 2014
 

(Dollars in thousands) 

Portfolio Amount $ 64,846,169 

Effective Yield 
Quarter-to-date Yield 
Year-to-date Yield 

0.233%
0.229%
0.249%

 Average Life (in days) 232 

Demand Bank Account Balances $ 2,463,918 

Total PMIA Resources $ 67,310,087 



                     
         
                     

         
              
                     
                     
           
           
                     
           
              
                     
              
                     
                     
              
                     

POOLED MONEY INVESTMENT ACCOUNT
 

ANALYSIS OF THE PORTFOLIO
 

June 30, 2014
 

(Dollars in thousands) 

Type of Security  Amount Percent 

Governments
 Bills $ 13,136,457 20.26%
 Bonds - 0.00%
 Notes 21,765,761 33.56%
 Strips - 0.00% 

Total Governments $ 34,902,218 53.82% 

Federal Agency Debentures $ 2,526,536 3.90% 
Certificates of Deposit 12,000,093 18.51% 
Bank Notes 600,000 0.93% 
Bankers Acceptances - 0.00% 
Repurchases - 0.00% 
Federal Agency Discount Notes 2,744,171 4.23% 
Time Deposits 4,790,140 7.39% 
GNMAs - 0.00% 
Commercial Paper 6,697,400 10.33% 
FHLMC / REMICS 121,440 0.18% 
Corporate Bonds - 0.00% 
AB 55 Loans 314,254 0.48% 
GF Loans - 0.00% 
NOW Accounts - 0.00% 
Other 149,917 0.23% 
Reverse Repurchases - 0.00% 

Total, All Types $ 64,846,169 100.00% 



Section II 




State of California 
Pooled Money Investment Account 

Market Valuation 
06/30/2014 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury: 
Bills $ 13,136,457,349.85 $ 13,144,944,000.00 NA 
Notes $ 21,765,761,447.95 $ 21,781,391 ,500.00 $ 16,166,795.00 

Federal Agency: 
SBA $ 584,701 ,224.29 $ 581 ,690,333.88 $ 535,156.27 
MBS-REM ICs $ 121 ,439,884.11 $ 130,273,911.65 $ 578,677.42 
Debentures $ 1,941 ,833,846.14 $ 1,940,997,500.00 $ 3,716,195.55 
Debentures FR $ - $ - $ -
Discount Notes $ 2,744,171,045.14 $ 2,744,572,450.00 NA 
GNMA $ - $ - $ -

Supranational Debentures $ 149,917,129.22 $ 150,039,500.00 $ 172,222.50 

COs and YCDs FR $ - $ - $ -
Bank Notes $ 600,000,000.00 $ 599,930,109.61 $ 201,305.57 
COs and YCDs $ 12,000,093,467.09 $ 11,993,880,805.70 $ 4,750,965.30 
Commercial Paper $ 6,697,400,013.90 $ 6,698,100,611.10 NA 

Corporate: 
Bonds FR $ - $ - $ -
Bonds $ - $ - $ -

Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -

Time Deposits $ 4 ,790,140,000.00 $ 4,790,140,000.00 NA 
AB 55 & GF Loans $ 314,253,721.22 $ 314 ,253,721.22 NA 

TOTAL $ 64,846,169,128.91 $ 64,870,214,443.16 $ 26,121,317.61 

Fair Value Including Accrued Interest $ 64,896,335,760.77 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

http:64,896,335,760.77


OFFICE OF THE SU\TE TREASURER 

t~ARKET VALUI\TION REPORT FOR: 06/30/2 011 Page~ 1 

rvSIP SECURtTY N/\ME 1"1\TURITY RATE PAR VI\LUE BOOK VI\LUE PRICE SOURCE FI\IR VALUE 

. - -.. _.. ~ - ·- --- ·- --- ·· - ... -. ... -- .. - .- - -- ... .  -- --- -- -- - -
91279691'5 0 s TR£1\S BILL 07/24/2014 0.000000 1,000 , 000,000.00 999,473,902 . 78 0.9999900000 CITIBANK 999,990.000 . 00 

917.7969)(6 (J s TREAS an.r. 08/21/20l<i 0. 0()()000 l,UOO,OOO,ODO . OO 998,794 . S91. 68 0.9999700000 CITIBANK 999,970,000.00 

912796CB3 u s TREI\S BILL 09/18/:<014 0 . 0000()0 950,000,000.00 949, ooa. 472. 15 0.9.999600000 CITIBI\NY. 919,962,000. 00 

912796CF4 u s TREI\S BTLL 10/16/201'1 0 . 000000 6CO, OrlO, 000. 00 599. 319 . ~44 .48 0.9998700000 ClTIBI\NK 599 . .922, 000 00 

912796C:Ll u s TREAS BILL ll/13/201'1. 0.000000 800,000,000 . 00 798,995,583.34 0.9999100000 CITIBI\NK 799,8<19,000.00 

912796082 u s TREAS BLLL 12/l 1/2014 0.000000 1,250,000 , 0b0.00 1,248,447,27.? . ~3 0.9'l97700000 CITI9l\NK 1.2~9.712,500 . 00 

91279601"3 u s 'l"REAS BILL 01/0B/2015 0.000000 800,000,000.00 799,137' 511.79 0 . 9997700000 CTTIBANK ?99,816,000.00 

912796001 u s TRF;I\S BILL 02/05/2015 0 . 000000 900,000 ,000.00 899,077,055.52 0.9996800000 CITIBI\Nl< 8'?9.712.000 . 00 

91 2796DP1 u s 'T'RF.AS BILL OJ/05/201'5 0.000000 9()0,000,000 . 00 898,9'\1,193.04 0.9996000000 CITIBANK 89S,640,000.00 

912796DUO IJ s TRF.AS SILL 04/02/2015 O.OOOC100 1,500,000,000.00 1,498,61.2,936 . 16 0.9935400000 CITIBI\NK 1,49S.Jl0,000.00 

QJ2796DY2 u s TREAS BILL 04/30/2015 0.000000 SOO , OOO,OIJO . OO 799,229,719 34 0.9994300000 CITIBANX 799,544,000.00 

912796EC9 u s TREI\S BILL 05/28/2015 o. ooo_ooo 1,500,000,000.00 1.~98,590,242 . 34 0.9991500000 CITIBANK 1,198,725,000.00 

91 2796EJq u s TREI\S BILL 06/25/2015 0 . 000000 1,150,000,000 . 00 1,148,843,444.40 0.9989500000 CITIBI\NK l, 148,792,500.00 

4- ------------- ----------- -- - -  ·
016 - TREI\SORY Sff.L 13 lJ , lSO,ooo,ono . oo 13,136,457 , 349 . 85 13,144.914 . 000 00 

Bnok Value: 13,136,457,119.85 

AIP 0.00 

Book + 1\IP: 13,136,457,349.85 



t-1ARKE1' Vl\LUATION RF.PORT FOR : 06/30/20)1 

'.USIP SECl'lUTY NAME ~11\TORTTY RATE I'M VALUE BOOK VAI.OF. PRtCS VAL ACClWED SO~lRCt: FIIIR VJ\.LOE JICCRUED J NT 

912828RG7 U S TREAS NOT8 oq/15/2014 0.250000 2,150,000,!100.00 2,l49 , 281,84S 30 l . 0003500000 0.00073370 CITIBI>.NY.. ~.150,752,500.00 1 , 577 , '!55.00 

'>12A:l8'J'U'l U S TREAS NOTE ln/31/2014 0 . 250000 1,600,000.000 . 00 l,~00,2S5,111. B2 1 .0005100000 0.0001!2120 ClTIBIINK 1,600,816,000.00 673 , 920.00 

912B28RV4 U S TREAS NOTE 12/15/2014 0.250000 7.,600 , 000,000 00 2,598, 417,799 .16 1 .0007800000 0.00010929 CITIBI>.NK 2,602 . 028,000 . 00 281, 15•1. 00 

~12828RZ5 U S TRE~S NOTE 01/15/2015 0 . 250000 100,000 , 000 . 00 100,050,033 . 70 1 . 0009400000 0. 00115331 CITIB/\NK 100.094.000 .00 115. 331.00 

912828UK4 U S TREM NOTE 01/31/2015 0 . 250000 800,1)00,000.00 900 ,lSJ, 7'18. 56 1.000980()0()0 (I ()01.0'1282 riT!BI\NK 600,784.000.00 834.256 00 

912828UP3 ll S TREAS NO'TE 02/28/2015 0 . 2500(10 ~00,000 . 000 . 00 '100 , ::11?,545.96 1.0010500000 0 . 00083560 CITIBJINK 400,120,000 00 334,240.00 

9'28?.8SK7 l1 <: TRE~S NOTE 01/1 S/2015 0.375000 500,000,000.00 499,2<;9,218.02 1.0020300000 0 . 00110054 CI'l'IBANK 501,015,000 . 00 550,270 . 00 

9128213liTS U S TREAS NOTE 03/31/?015 0.250000 l,~OIJ,OOO,UOU . OO 1,200,~15,019 BO 1. OOJ 1300000 0.0006280\2 CITIBAN!< 1,20l . 356,000.00 754,104 .00 

Q]2828l1Y4 U S TRSAS tlOTE 04/30/201') 0 . 125000 600,000,000.00 '>99,552,504 2R 1 . 0001900000 0.00021060 CITIB/\NK 600,ll.1,000 . 00 126,360.00 

'l12628S05 U S TREAS NOTE 05/15/2015 0.250000 500,000,000.00 499,77q,'i79 . 28 1.001250()000 0.00031929 CITIBJ\NK 500, 625,000.00 159,645 00 

Ql2828VD9 U S TRP.AS NOTE [15/31/2015 0.250000 300,000,000.00 299,803,842.74 1.001 2500000 0.00021175 CITIBI\NK 300,)75.000.00 63.525.(10 

312828SZ4 U S TRE:AS NOTE 06/15/2015 0.375000 1,2flO,OOO,OOO.OO 1,199 , 760 , 959.01 1 .0022700000 0.00016393 ClTIBIINK 1,202,724,000 . 00 1°6,716 00 

'<l2828VIIO IJ S TRF.l\S NOTE' 06/30/2015 0.375000 200,000,000.00 200,461,353.08 1. 0023400000 0.00001019 CITIBANK 200 , 468,000 . 0(1 2,038 (10 

91282!1TD::> U S TREIIS NOTE 07/15/2015 0.250000 100,000 . 000 . 00 99,872,485 18 1.0009800000 0. 00115331 CITlBIINK 100,098,000 00 115, 331.00 

917.828VN7 U S TRP.AS NOT!': 07/Ji/2015 0 . 250000 100,000,000.00 09,867.934 .20 1.0010500000 0.00104282 CITIBI>.NK 100,105,ooo on 104, 282.00 

912A7.8VU1 U S TREIIS NOTE 08/31 /2015 0. 375000 100,000,000.00 99,RqJ,627 . 16 1 . 0025000000 0. 0012534.0 CITIBANK 1 00,250,000.00 125,3'!0 . 00 

9l21l2B'l"l'7 U S TREAS NOTE '0/15/2015 0 . 250!100 200,000 , 000.00 199,787,49" 24 1.0009800000 0 00052596 CITIBJINK 2nO,J91;,000.00 105,192. 00 

912!128WB2 0 S TREAS NOTE 10/31/2015 0.250000 ~00,000,000 .00 199,772, 4 65.30 1.0008600000 0.00042120 CITIBI>.NK 200,]72,000.00 64,21V.OO 

9128281-\26 IJ S TREI\S NO'l'E 11/30/2015 0.250000 100,000,000.00 399 , 518 , 229.52 1.0004300000 0 00021175 CITIBANK 400,172 , 000 . 00 84,700 . 00 

912828UC2 U S TRF.AS N01't: 12/15/2015 0.250000 100,000,000.00 'l9,812,131 .l6 1 . 0001600000 0 00010929 CITIBI\NK 100,016,000.00 10,929 .00 

912B280G3 il S TREAS NOTE 0 1 /1.5/2016 0.375000 1 tHJ, 000 , GOO . 00 99,906,116 . 22 1.0015600000 0. 00172997 \IT!BANK 100 .156 . 000.00 172 .997 .00 

912828\IMO U S TREAS NOTE 02/15/2016 0.375000 100 , 000,000.00 99,91.5,219.'72 1.0011700000 0 . 001'108811 CITIBI\NK l 00' ll 7. 000. (10 140.88~ .0 0 

912828882 0 S TREI\S NOTE 02/:.!9/2015 0.250000 1' 800 . 000 , 1)00 . 00 1,797 . ~92,517.72 0.9990200000 0 00!11!3560 CITIBANK 1.,7~8.236,000.00 1,504,08(1.00 

912!l;!BUS7 U S l'REI\S NOTE 03 /15/2016 0.375000 200 ' 000. 000. 01) l9~.s6~,ssa.66 1 . 0005'500000 0.0011005'1 CIT!BANK 2!.>0,110,000 . 00 22o . roe . oo 

912828~11>18 U S TREJ\S NO'l'E 05/'ll/2(116 0.375000 1 , 100,000,(100.00 l,OS8,933,006.64 0.9991000000 0.00(13 1762 Cl1'IBANK 1 ,0 9~ .010,000.00 349,:!1!2 0(1 

9J2828VG2 U S 'l'REI\S NOTF! 06/15/2016 0.500000 1 . ~00,000,000.tl0 1,199,996,433.00 1.0() 1 2500000 0 00021858 CITIBI\NK 1,201.500.000 00 262 .::>96.00 

9J2828WQ9 U S TREl\S NOlE 06/30/2016 0.'>00000 400,000,000.00 •!00,?.80,865 .28 1 . 0008600000 0 (1000135~ CITIB/\NK .;oa. 3•~ .ooo.oo 5 . 4~6.00 

912B2BVt.l n S TREI\S NOTF! 07/15/2016 0.625000 sc;o ,ooo,ooo.oo 851,852,95'5 . 14 1. 0010500000 0 00288329 CITIB/\NK 852,592.500.00 

9l2828RF9 tl S TREAS NOTE OB/31/20H I .000000 900,000,01)0.00 9ll,728 . 2R9 .'l8 I . 0103100000 0.00334'-39 CITIBANK 905,279.000.00 3,008,151.00 

912B28RH4 U S TRI!:AS NOTE \l)/31/2016 1 . 000000 800,000,000.00 1'08,473,7P7 . 90 1.0093800000 0.0016B47B CTTIBJ\NK 807,504.000.00 1,3'17 , 924.00 

912828WF3 U S TREAS NOTE 11/15/2016 0.62';000 200,000,000 .00 199,815 ,685 . 16 1.0002300000 0 00079823 CITIBI\NK 200,046,000.00 15~.646.00 

9128281\59 U S TREAS NOTE 12/15/2016 0 . 6~5000 400,000.000 . 00 .399,406,367 . 24 o.q99~o;ooooo 0.0002'1327. CITIBANK 399,780,0011.00 109 , 288.00 

912828WP1 U S TREJ\S N01'E 06/15/:.l0\7 0. 8750tl0 350 . 001), 000.00 349,233,01.5. 9B ).00(13900000 0.000387Sl CITIBI\NK 350, 136,500.00 133,878.50 

(1113 - TR£1\SIJRY NOTE 33 21 , 750 , 000,000 . 00 21,762,865,451.71 21,781,391 ,500 .00 16,166,795 . 00 

Bnak Value: 21,762 , 965 , 451 .74 

AIP 2,895,996.21 

Book+ AJ.P: 21,765 , 761 . 447 .95 

http:2,895,996.21


UFF'ICE: OF THE STATE: ]JUlASIJRER 

r·1ARKET VAI.IJATIO!il REPORT FOR· 06/30/2014 Page~ J 

C'USIP SECIJRI1''f NA1·1E MATURITY AAI't PI\R VA LUE BOO!( VALliE PRlC'P. SOURCE: FAIR VALUE: ACCRUED .INT 

B116HI4Y6 SPI\ f'QQJ, 11501739 03/25/2017 1. 173000 74.841.42 74,841.4?. 1 . 0035000000 crnBA..tiiK 75 . 103.11; 171.51 

8Jl6~C/>.84 SBI\ POOL H501831 04/25/2017 J .375000 107,665.95 107,66~ .96 1.00370001)00 CI"f1BliNK 108.064 32 246 73 

83164CB34 SBA POOL U501858 OS/:!5/:2(117 1 . .375000 217.431.96 247,431 . 9b 1.0065700000 CI'l'JBANK 249,057 . 59 567.03 

81164CK26 SBA FOOt, USO/.ll 3 01/25/2018 l . 2500(10 56,445.68 56,445 . 68 1..0059700000 CJTIIII\!iiK %,71!2.66 117.60 

R~ 164Cl.H:>: SBI\ POOL US02129 Ol/25/201q , .250000 9,330.76 9,330.76 1.0056900000 CTTIB.l\NK 9,3l>'~.85 J9.q4 

83154CNK3 SBA POOL U502194 03/25/2018 l. 250000 103,630.93 103,630.QJ 1.0061900000 ClTIBl\NK 104 ./.72.41 215.90 

B1154KPJ\5 SBA POOL US08<;17 FR OS/25/2018 0.750000 1,268,!.79.53 l ,:J58,l79 . 5.l 0.9972500000 C!Tl:BANK 1,264,'i92.04 1,585.22 

~1161KN66 SBA POOL HS08Sl3 FR 09/25/2018 0.750000 796,049.68 796.0'19.613 0.9971800000 CITIBIINK 793 .804 .~2 995.06 

B3164K\'INJ. SBA POOL #508752 FR 10/25/2019 l. 0(!0000 1' 560. 11 7. 00 1,560.117.00 ] .0023800000 CITIB.I\NK 1,'5<>J.O~o.5s 2,600 . 53 

93164058~ SBA POOL #503243 07/25/2021 O.lli'iUOO 116,739.66 1!6,739 . 66 ] . 0026100000 CITIBANK 4'7,827.35 607.75 

8~1640XA2 SBl\ I'OOL 11503373 06/25/2021 (\.815000 111,21.2. 35 111,242.35 1.0012400000 ClTIBI\!iiK Jl1.l80.29 162.23 

8Jl64DXP9 SBA POOL ff503386 06/25/2021 0 . 875000 85,242.56 85,2•2.56 J . 0012400000 ClTIBANK 95,)·18.26 124.31 

9316•lDX7 9 SBA POQJ, 1!5034 02 07/25/2021 0.8?5000 6,390.56 6,390 . 56 1 . 0013100000 CITIBI\NK 6,399 . 12 9.32 

B31640Y60 SBA ~10L nS03433 08/?.~/2021 0 .87SOOO 499,403.83 499,103.83 1.0014300000 CT.'l'IBI\NK 500,117 . 98 728.30 

821640Z69 Sfl.A POOL lt50J165 09/25/2021 0.875000 125,859 . 96 125,859.96 1.00151100000 CITIBI\NK 1:?6,053.79 1B3.SS 

81161DZ\42 SB/\ POOL 11503457 09/25/2021 O.!l75000 76,822. 0•1 76,822.1}4 1. 0015300000 CITIBI\NY. 76,939 . 58 112.03 

R3161DZ77 SBI'. POOL 1! 501466 10/25/2021 0.875000 272,4.26.6<:> 272 .~26.69 1.0016300000 CI riBI\NK 272 . ~'70.75 397.29 

8316404CO ~91\ POOl. 11503519 11/25/2021 0.975000 312,272.28 112.272.28 1.0017300000 CITIB.I\N K 312.812.51 455.40 

BJl64nJS6 S!!l\ POOL 11503509 12/25/20:21 0.875000 223. 506. 2 "7 223 ,506.27 1 .0018500001) CIT!BANK 223 . 919.76 '25 . 95 

6Jl6405T2 SBA POOL tf503558 12/25/2021 0.875000 728,566.50 729,566.50 1.00181100000 C'ITIBI\NK 729,907.06 1 ,062.'1.9 

R31 (,~n:JV9 SBA POQI, ff 503512 Ql/25/2022 0.875000 542 , 119.81 542,448 . 81 1.0019400000 CITIBJ\NK. 5431501~16 791.07 

~3l6106G9 SBA POOL nS03571 01(;!5/2022 0.875000 121.,936.33 121,836. 33 1 . 0019400000 CITIBANK 12:?,0'72.69 177.68 

931610~?.7 SBA POOL U503588 01/25/2022 0 .875000 ]75,()35.51 J"75.0J5 . 51 1 .0019500000 crriBi\NK 375, 7H. 83 546.93 

83164E:BF3 SBA POQJ, H503638 02/25/2022 O.R7501l0 6?., 3 R4 .17 62 . "l8q.J·7 1 .oo2oc;ooooo riTIBANK 62 .512.06 90 . 9R 

83164EBLO SBl\ POOL rt5 036 "l3 OZ/<!5/2022 0.8•5000 526,872.18 ';26,872. 18 l .0020900000 riTIBl\NK 527.973. 34 768.36 

83164EDV6 S!!A I.'OOL tl 503 716 t)S/25/2022 0.875000 354,521.76 351,521.76 1. 0023700000 CITIBMHt 3$5,361.98 5\7. ('1 

R3lHEE29 SBA POOL 11503753 05/25/2022 0. 875000 1 n. gas. '18 U3,988.'18 1.002370(1000 CITIBI\NK 114. 301;. 03 195.40 

~3164EF36 SB7\ f<JOI, US037BE 05/25/2022 O.ll?SOOO 2(14. 4~ 1. 00 204,481.00 1.0023700000 CITIBI\N l< 2Ciq.965.62 298.20 

83164EN94 S9A POOL H504016 IJl/25/2023 0 . 7~0001) 5l9 . )66 . 84 519,366.84 1 . 0002900000 CIT!BANK 519.517.16 619 . :21 

R116•1ESW8 SBA POOL #5011133 05/25/'-023 0.625000 629,382.13 629.38? u 0.9976000000 CITIBANK 627,871 . 61 1;;55.61 

B3161ETV9 SBA POOL I!SO·H64 06/25/2023 0 62'?000 699,574.14 6Q9,571.14 0.997680000!) CIT I BANK 697,951.13 728. 72 

83164E:UN5 SBA POOL 11501189 08/25/2023 0.625000 762, 92'1. 36 7~2.921.36 0.997!1300000 CITIB/\NK 761,268.81 79'1. 7l 

83161EVS3 SBA PClOL 11504225 1}9/25/2023 0.525000 519,308.63 519 .3013.63 0.9978300000 C'ITIBANK Slll,181.73 540.95 

83161E:\~C7 SBA POOL #504243 09/25/2023 0.625000 65q,188.75 G5 4 . 18R . 7<; 0.9979)00000 ClTl!li\NK 657. .821.50 681. •15 
83164EWH6 SBl\ POOL 1!<;04248 09/25/ 2023 0.625000 935,661).55 935.668.55 0.9979100000 CIT!BI\!iiK ~31,7)3.00 974.65 

8Jl64 F.:X/\0 SBl\ POOL H5 0•l273 10/25/2023 0.6:?5000 4•'1,972.45 411,972.15 0.997q900000 CITIB/\NK 441,084.09 460.19 

B1164E2N6 SBA I?OOL lt501381 01/25/2024 0.62'i000 112,!)07.81 142,007 . 81 0. 9982•100000 ClTIS/\Ni( 1H, 757.88 l4 7. 9:2 

83161EZ67 587\ POOL ff504365 01/25/2024 0.625001.) 1,409,094.3" 1 . 409,094.31 o.q9823ooooo C'ITIB/\NK 1.40... 600.24 1,467.81 

83161E4E4 SBA POOL !1504121 09/25/2024 f) . 625000 688,991.~5 1:89,9''11 15 0.9987700000 CITI BANK 688,ld1.89 717.70 

R3l6•FA46 SBA POOL #504527 10/:!5/2024 0.625000 356,899.117 355 89~.07 0.9989000000 CITIBANK 356,506.48 171 77 
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C:IJSIP S ECllR l TY NAl'1E PAR VI\£,£JE BOOK VALUE PRICE SOURCE FAIR VI\LUE ACCR£JED TNT 

8Jl64FK7.6 Sill\ l'lll>L 11 50481.2 01/25/2025 0 - 750000 1.670,322.(1) 1,670,.322.03 1.002').600000 CITIBl\N!! 1, 674 . (191) . 915 2 , 087.9n 

83164FLW? SBA POOL H50181l 02/25/2025 O.RISOOO 761, 203.73 761,203.73 1 . 0055900000 CITI BliNK 765,•59.A6 1,110 . 09 

8Jl<;4n1\TS SRI\ PO~>L 11501871 03/25/2025 0 _875001) 2 . 151, 090.23 2,15] . 090.:!3 J . 0055900000 CITJBANK 2,165. 1:!6 . 00 '.139 92 

B3161rNG5 SBl\ POOL lf5QAB9l 04/25/2025 0 , 87500•) 824,373 . 61 8211 . 373.64 1.0055900000 CIT): BANK ~28,981.89 1. 202. 21 

83l'i1PQG2 SBI\ POOL 11 50•955 04/25/2025 0 . 875001) 754,754 . 36 '/51. 754 . 36 L 0055.900000 C!T!BANK 758 , 973.4-l 1,100 . 68 

8Jl61FQQO S~l\ POOL 1150196:; QS/25/2025 0. 8"1500(1 Lql.OS0-04 H1,050.04 1 . 0063'300000 CITIBANK 141. 942 _gq 20<; . 70 

9316dPT87 S~l\ POOL ~S0507~ 08/25/2025 0.975000 551 ,658.38 553,658.38 0064800000 CITIBIINK 557.2~6.09 80? . 4/. 

B31G1PXW9 SBA POOL N505193 l:i/25/2025 0 875000 322,607.33 327. , 607 .33 1.0066500000 CI'fiBANK 1:24.75::!.67 ...70 . <7 

~H61f5H3 SBA POOL 11 505346 02/25/2026 0.875000 2•16. 251.56 246,251 . 56 1 . 0067200000 CI'l'IBI\NK 247,909 39 359 . 12 

8316·1GQ21 SB/1 1'1.10L 11 505873 05/25/2027 0 . 550(100 21B . 1S7 _"74 218,187 . 74 0 . 9988100000 CI'l'IBIINK 217,928 . 1(1 200. 01 

8J164GS94 SBA POOL 11 505941 05/25/2027 0.550000 196,620 . 21 196,1;20.21 0 . 9988000000 CITIBl\NK 196.181.2"1 180.21 

8Jl64G'l'!,6 SBI\ POOL 11505955 07/25/2027 0.550000 690,832.~6 .;90 . 832.16 0 . '1996700000 CI'l'l:B11NK 689,913.55 633.26 

831G4GU34 SB/1 POOl, 11506002 08/25/2027 0 . 550000 1,706,446.78 1,706,446."/R 0.'1986100000 CITTBANK 1 ,704,074.82 1,564.24 

83164GVQ?. SBA POOL H506023 08/25/2027 0 . 550000 870 , 4!;0.';9 870,150.59 0 . 9986]00000 CITIBIINK 869,240 . 66 797 . 91 

81161GV25 SB1\ POOL H50603J 09/25/2027 0 . 550000 35,641AB 35.641.18 0.9985400000 CITIBIINK 35,589.14 32.67 

QJ164GXL 1 SBII POOL H5060B3 11/25/2027 0.550000 1,1a1. He .46 1.181,168.46 0 . 9981100000 CITIBANK 1.179, 290 . 40 1,082 . 74 

811 G1GY1~6 SB/1 POOL H5t1617.5 11/25/2027. 0 - 5'i0000 665 . (\82.75 665,0R2.75 0.9984 000000 CITIBANK 664,019.62 G09 . 66 

B3164GZ96 ~SA POOL H506163 11/25/2027 o.c;5oooo 1, 170, 315.J5 1,170,Jl5. 1 5 0.9984000000 CITIBJINK 1,168,442 . 65 1, 072.79 

l!~l61G3EO SRA POOL. ff506197 l?/25/').027 o . s~oooo 7H, 333 21 7H,333 . 2l 0.9983400000 CITIBA!'iiK 743,097.52 682 . 31 

8<1G1r-1W9 1'1>.11 POOL. 11506237 Ol/').5/:l02B 0.550000 1 . 030,49'1 . 50 1 , 030.•199 . 50 0.998?700000 CITJBANK 1,028,71?.74 944.62 

B1164G6Y1 SBA POOL H506287 02/25/2028 0 .5 50000 32,997.30 32,997.)0 0 . 9982000000 CITIBANK 32,937 . 90 30 . 25 

83161 HBL3 SBI\ POOL ~ 5n63'1J 0')./25/2028 0.551)000 1. 067.757 -92 J . oG7,7S7 . n 0.998 2000000 ClTIBANK 1,065 , 835.96 978.78 

BJ164fii3V5 SBI\ POOL U511153SS 05/25/2028 o_ssoooo 1,198 . 08~.31 1 . 198,080,31 0.9979900000 CITIBANK 1 , 195,691 15 J,n9S.2S 

R3164!1C65 SBA POOL «S06393 !!6/25/21)28 0 . 5~0000 1,333 , 291 . 68 l , 133,2H.Ii8 0.9979100000 CJTIBANK l , ))0, 505 . 10 :,222.18 

831G4HFC9 SBA POOL H50G463 07/:!5/2028 0 . 550000 586,332 . 3 4 586. )J,,). 0.9978500000 ClriBANK 585,071.73 53 7. 4 7 

83164 HFF/ SR!\ POOl, 11506465 08/25/20:!8 o. ssooon 50<1 ,544. 90 504.5H.'l0 0.'1977700000 CITIBANK 503,4]9.76 462 . 51' 

831.64!1GN4 SB/1 POOL 11 506505 09/25/2028 0 . 550000 282,737.90 282,737 . 80 0.9977000000 CITIBANK 282,087.50 259 . 18 

831MfiGT1 SBA POOl. il 506510 10/25/2028 o.5c;oooo 170, 139 .22 170,1J9.22 o_ 9976•}ooooo CITIBANK -170,036.98 156 . 21 

83154HJY7 SBA POOL 11 506519 11/25/2028 o_ssoooo 1,355,969.90 1 , 355,968.90 0.9975500000 CITIBANK 1,352,616.79 1' 242.97 
81 154HL57 SB/1 POOr. HS06648 12/25/20/.B 0.~50000 71\3,613.56 713,613 . 56 0 . 9975000000 CITIBI\NK 741,754.53 681.65 

831611iMP2 SDII POOl. 11506665 12/:!5/2028 0.550000 2.221 ,41 0.17 2.221,110.17 0.9974900000 CIT!BliNK 2,215,834.73 2,036.29 

f!31G4 HQB9 SB/1 POOL 11 506750 0:</25/2029 o_55oooo 2,871,292.36 /. ,871,2q2 36 0. 997331)0000 CITIBANK 2,853,626.01 ')..632.02 

8J 1 64HRP7 SBA POOr. HS06791 rn./25/2029 0 . 550000 272.~15 OS 272,315.05 0 . 9973500000 CITIBI\NK 271,593.42 249.62 

831 64f!f26 SBA POOL, ~506869 (l~/25/2029 0.550000 1,298,506.40 1,299,506 .<10 0. 9971900000 CIT!BliNK 1,29<! ,8 57.60 1.190.30 

831641iW18 SRA POOL #506967 OB/25/2029 0 . 55000(1 2, 28!', 954.47 2 , 289.954 . 47 0.9%8700000 CITI BANK 2.282 , 786.91 2,099 - 12 
93160HWH9 SBI\ POOL HS069•9 0?/25/2029 O.. !i~OOOO 2 .758.592 . 72 2 . 758,5q2.7?. o.~q6soooooo r.rTIBANK 2 . 749,765.22 2.!i28 71 

!l316411YJB SBA POOL !!507030 09/:.?.5/2029 0 . 550000 8 . 122,966 . 92 8,122. %6.92 0. 996 8 200000 C"I'l'IB.IINK 8,097,135.89 7, ~t\ 6.0S 

8116dH3K4 SBII POOL ff507102 10/25/2029 0 . 550000 6 . ':ULR21l . 37 6,931.828.3"/ 0.9967200000 CITIBI\NK 6' 909' 091. 97 6.354.18 

B3l64HYT1 SBA POOL 11507022 10/25/2D:a9 0 . 550000 5 . 071,380.06 5 , 07a,380.06 0.9967<;00000 CJTIBANK 5,057,937.<;9 4,651 .5?. 

B3164114C1 SBA POOL 11507119 01/25/2030 0.550000 7,2'>2,052.10 7,252,052 . 10 0 . 9965000000 CITI BANK 7,226,669 . 92 6,647.71 
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CUSIP SECURITY NI\ME Ml\rURITY RIITE: PIIR Vl\l.UF.: BOOK VALOE PRICE SOORCE !'AIR VALUE Ac:"CRUEfl INT 

83H4H5J5 SBA POOL 1l 'i0 '714!' 01/25/2030 0.550000 4,81'1,16'L55 4.1P7,l64~55 0.99611700000 CITIBA.'lK •!, 859' 9 '1 8 .16 4,n(l . 7~ 

P3l64H5X4 SBA POOl. fi<;07J6:> 02/25/2030 0.550000 2,933,8111 72 2 . 933 , A01 . 72 0.9954000000 CITIBJ\NK 2,923.240.03 2,689 32 

83164,11\GJ SBI\ POOL HS07207 OJ/25/.2030 0.550000 ~.l9J,591.16 3, 391,591.36 0 . 9963200000 CITIBI\NK 3,379.110.30 3,JOR ~ 96 

83164,11\09 5811. POOL II 'iCl7:7.1 5 03/25/20)0 o.ssooon 4,651,987.19 4,654, 087.3~ 0.9963400000 CITHli\NK •. 63 7. q 50. 14 4 . :>67 . 07 

831 64J1189 SBI\ POOL 1150'7231 05/25/2010 0.550000 3, ]14 ,387~99 3,114.,387.99 0.9961500000 CITIBANK 3,102,397.60 2,851.86 

83164JB1 7 SBI\ POOL 1150'725!1 OS/25/20l0 0.550000 '1,055,359~28 7,055,359 ~ 28 0 ~ 9961500000 CITIBI\NK 7,028,195.15 6,467.1)1 

R3 154JC07 5'31\ POOL 11 "'07279 05/25/2030 0.550000 ~. 875. 261!. 84 2,876 , 268.84 0.9961500000 C!TIBI\NK 2,8(5,195~20 2,S36 . !:8 

83161,iC6J SFIA POQt, II S0729:l 06/:?.5/2030 0 . 550000 3,578,746.74 3,578 , 746.74 0.9960400000 CIT!BI\NK 3 . 561.571 90 1.280.5~ 

!!1164JEE2 SB11 I'OOL !1507333 06/25/2030 0.550000 5,866,190.?8 5,866,190 58 0.9960600000 CITJBANK 5,843,077.79 5,377.14 

83164JESl SE! il POOl. ffS07345 07/25/2030 0.55,000 4,201,787 98 4. 201. 787. 98 0 . 9959900000 CITIBJ\NK ",154,!'38.81 1,8'51.6• 

93164Jf;N0 SBII POOL 11507405 09/25/2030 0.550000 4 . 92• . 520 ~ 2J 4,924,520 . 21 0.9959JOUOOO CTT!BJ\NK 4,90~.37B~92 4,514.1'l 

83164JGG7 SBA POOL 115074.21 09/25/.2030 0.550000 1. 755,285 19 1,765,285 . 19 0.9957900000 CTTTBJ\NK 1.757,853.31 1,518 ,18 

83161JHl! 2 SBA POOL 11 507455 09/25/2010 0~550000 3,731,007~17 3,731,007.17 0 . 9958100000 CITTBANK 3, 715,374.25 3,4?.0.09 

R3164JKI.9 S~A POOl. H507499 10/25/2030 0.550000 3,147,325 ~ 35 J,lq1,326.35 0. 9957300000 CI'!IBANK 3,133,887.27 2,885.05 

9l164J~1W3 SBA POOl. II507S73 01/25/2031 0.550000 s. 738.519. ?C) 5,738,519 . 70 0.9954600000 ClTIBJ\NK 5, 712,o.!H . B2 5 , 260.31 

P316·1JNE2 SB11 POOL 1! 507589 01/25/2031 O.'iSOOOO 6,330 , 117 12 6,130 , 147. 1 2 0.995';01l0000 CTTIBANK 6,301,661 . 46 5.802.63 

B31E4JKU9 SBI\ POOL ti507507 02/25/2031 0.550000 5.520,545 79 5,520 . 545.79 0~995•500000 CITl9ANK 5, 495, r.27 ~31 5,0EO ~ Sfl 

B3164JPF7 SBA POOL ~50762:7. 02/25/2031 0.575000 3. 262.760.77 3,262,760.77 0.9%3700000 c:"ITIBI\NK 3.250,9145.95 3, 126. Bl 

83161JPWO SBII POOL ~ 507637 03/2!i/2031 0.575000 5,7ll, 538~53 5, 711,538~53 0~9963600000 CITIBANK 5,650, 748 ~ 53 5,473.56 

B3164JQS8 SBh POOL U507665 03/25/203! 0.575000 5.92), 284.52 5, 921,2A1 . 52 0.99631;00000 CIT!BANK 5, 8°9, 7Jl.04 5.674 ~ 56 

R~l64Jt4L7 SBI' POOL U50756J 01/25/2031 0.550000 8 . 060 . 169~75 8,Q60.t69 75 (). 9~54400000 CITIRAN!C 8.023,41<;.38 7,38R.19 

~3161JQVl SFIA POOL ft 507668 011/25/.2031 0.575000 4., 223.381.'57 4, 223 , 38L57 0.9963200000 CITinliNK 4,207,819~53 4 . 047.41 

l!J164JRW8 SBI\ POOl, !j 507701 OS/25/2031 0~515000 3,051,227.98 3,051,227 . 98 0.99634001100 CITIBI\NK 3, (\40, 060.4q 2,924.0~ 

83164JSC1 SBI\ I?OOL 11 507715 05/25/2031 0. 5'15000 2, 353' 9:!7 ~ 01 2. "l53,927.Ql ll ~ 99635onooo C'JTIBANK 2,3>!'-,335~18 2,255.85 

fl3l64JSZO SBI\ POOL 11 507736 06/25/2031 0.575000 2.6R6,8\'1 . R7 2,686 , 817 . 87 0.9963300000 CITTBJ\NK 2,676,95'1~?.5 2,57<L87 

8ll64,J'TZ9 SBI\ POOL ff 51)7768 07/25/2031 0 . 575000 2, 625.170.56 2,625 . 170.56 0. 9915 3100000 CITIBI\NK 2 .. 61s.1nJ.68 :7.,515.79 

~1l61Jiffl8 SRI\ POOl, U507B42 09/25/203) 0.575000 3,213,352.~2 3,213,3'52./.2 0.9962900000 C'ITIBIINK 3, 201, <1<0.68 3.079.46 

8116'loTW05 SB/1. POOL. 11 507659 09/25/2031 (1. 575001) B,273,9!1S.71 B, 273,985.7 1 0.9962800000 CITI BliNK 8,2'!3,206 ~ 48 7,929.24 

83164JXB7 SBI\ FOOl. 11507874 10/:?.5/203] 0.575000 2,5J9,64'J.<;oj 2,539,647.61! 0 ~ 9962600000 C!TlSJ\NK 2, 5311, Vl9.36 2,433~Bl 

83161J2113 SBII POOL H507969 Ol/25/2032 0.57500CJ 13 . 999,683.41 B,999,683.o\l 0.996::>300000 ('IT!BANK U, 946,904 ~60 13,416.36 

BJJ64JZ25 SBA POOL ~507961 01/25/2032 0.515000 5,566,129.10 5,566,129.]0 0.9962500000 CTTIBANK 5,545,256.12 5,334.21 

83l.64,J3YO SB/1. POOL 11508015 02/25/203?. 0.<;75000 1,23~.311.17 4,23J,911.q7 (). 9%2300000 CIT I BANK '1,217 ,949.62 4,057.50 

B3164J5Jl SBII POOL 11508010 04/25/?.032 0 . 575000 1.576, 792.28 1,576,79:1 ~ 28 O,Q962JOOOOO ri'l'JBANK 1 . 570.8)6.24 t ,5lt . U9 

83154J5lo6 SBI\ POOL 11 508051 04/25/2032 0 . 575000 s. 638,351.!18 5,638,351 . 58 0. 9961 ~100000 CIT I BANK 5 , 616,756 6q 5,403.42 

83164J7G5 SBII roQL #50809~ 05/25/203/. 0~575000 6 , 546,538 . 93 6,516,538.93 0.9961900000 CITJBANK 6,521,596.62 6 . 273.77 

s:JL64l<AK9 SB11 POOl. ~509110 07/:lS/2032 0.5?501)0 3,'163,362 ~ 09 3,463,362.08 0~996~700000 CTTIBANK 3,4SO,O'J7,•i0 J,J-19.06 

83l64KBJ1 SBA POOL #508141 08/25/2032 0. 57501)0 3,877,640.'\8 3,877 . 1'40.413 0 . 9 91516 (1000(1 CITI911Nll 3 , 862,750.34 3 , 716.07 

e3164KD12 SBI\ POOL ff 508223 09/25/2032 0.575000 5,959,830.00 5,959,830.00 0.9961400000 CITIBA.NK <;,936 , 82<; , 06 5.711.50 

S3164KERO 5811 POOL f. 508?.44 11/25/2032 0.600000 3 . 585,907.54 3,585,9(17 . 50 0.9972100000 CITI BAN}( 1,575,902,86 3,585.91 

83164K!i'N8 SBI\ POOL 1!508273 12/25/2032 0.600000 3,Q66,21"~0" 1, n66,2H ,Qq 0. 9 9720(10000 CITIBI\r-IK J,05'7 , 6:l!l.6d 3,066.21 
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cnstP SECURIH NAME 1JfATUP.JTY RATE PAR V/\LUE BOOK VI\LOE PRICE SOURCE FA!R VALUE 1\CCRUE:n INT 

B11G4KGM9 SJ:Il\ POOL 11508304 03/2.5/20~3 f) 600000 4,793,237.82 4, 793,237.82 0.9972000000 CITIBl\NK 4,779.816.75 4,793 . 24 

81161K!l89 SBA POOl, 11 508355 03/25/2033 0.600!'00 5. 850.015. 5 '1 5,850.015.'>7 0 9971900000 CITlBI\NK 5,R33,577 .03 5 , 1150 02 

SJ164!<JW1 SBI\ POOL 1150837' Qd/25/2033 0.625000 7 , 479,387 •6 7,479,18?.46 0.9983:<00000 CITIBI\NK 7,q66.B22.09 7,7<)1.03 

83164KNM1 SBI\ POOL HS08496 E'R 07/25/2033 0.625000 9 ,638,8'<8 69 9,638,848 69 (I 9983400000 ClTIBl\NK 9,1'2'2 .8~8 .20 11J.!'40.4'7 

~3161KPV9 Sfll\ POOL ti50A536 FR 09/::!5/2033 0.675000 9,?96,H5 . H 9,296,115 . '11 l.OIJ07l00000 CITTBANK 9,302, H5.70 10,d58.J6 

ll316~KS38 SBI\ FOOL 11 508638 FR Ol/25/20)q 1.375000 B.JJ6,963.08 8.136.963.0!\ 1 . 0380000000 CITIBIINK 8,116,167.68 18,6'17.21 

83164KOG6 SBI\ POOL 11 508683 FR 06/25/20~q 1.250000 ?,~60,GOQ.'l5 6, 960,600.3S 1.0~28200000 CITIBI\NK 7 . 189,()47.25 14.50l.?'i 

93161i<VK6 SBA POOL 11 508718 08/25/2034 1 . 000000 7,73A,034.00 7,738,034 . 00 1.0159300000 CITTBANK 7,861,300 88 12,896.72 

8316•1!(WJ)l9 SBA P00L ll501l7Sl FR 1 1/7.5/2034 0.875000 5,99'7,897.56 5,997,897.56 1. 0111100000 CITIBI\NK 6,056,333.57 8,746.93 

ll316~KX81 SBA POOL II50ij80l FR 02/25/2035 0.850000 9 .593,012.92 9 . 593,012.92 1.0101900000 C:1'l'IBANK 9,690 ,669.79 13,590.10 

83l64KZF3 SB/1 POOL 115088•12 FR 02/25/2035 0.750000 8,704,656 . 01 8.704,656 . 01 l. 0049400000 CITJBI\NK 8,717,657.01 l0,9E0 _82 

83164K6Q1 SBA POOL 11508979 FR 01/25/2036 0.525000 1S,E68,294.00 15,868,294.00 0.9930300000 CITI BANK 15,757' 691.99 13,891.715 

8316flLAG6 SEA POOL 11509007 FR 03/25/2036 0.525000 0 . 887,857.32 9,887,857.32 0.9930300000 CITHII\NK 9,Rl9,938.95 9,651.88 

83164!,CE9 SBA POOL ft<;09069 FR 05(25/2036 0.525000 11 . 437. 055.85 11.~37,055 . 85 0.9930000000 CITIBl\NK lJ., 356.996.46 10,007.47. 

93l~•LEI\5 SBA cOOL ft509l29 FR 08/25/203 6 0. 500000 11 . 355,911.60 11.355,931.60 0.9916100000 CITIBIINK 11,260 . 661.28 9,463 . 28 

83164 LFJS SBII FOO l, il509169 FR 01/25/2037 0.500000 10. 235 ,02q.6l 10,235,029 . 61 0.9915500000 CITJBI\NK 10,118.543.61 8,529.19 

A3164LJC6 Slll\ POOL US09259 FR 01/25/203'1 0.500000 13,720,626 . 14 J 1. 720,626.14 0 . 9915200000 C!l'IBANK 13,604,275.23 11,133.96 

B<l64LGK1 SBA POOL 11509202 FR 02/25/2037 0.5~5000 10 .370,417 . ~9 10,370,117.19 0.9929000000 Cl1'1BI\NK 10 . 296 , 71'.7.53 9,074 . 12 

93H0 LL02 S£<11 POOl, il509335 FR 10/25/2037 0.250000 14.246,793 .21 14. 246,793.2! 0.9767600000 CITJBI\NK 13,915,6!'7 . 74 5 .936.16 

83164Ll•l81 SBA POOL #509J8 l FR 06/25/2038 0.275000 :lfi,557,911.36 26. ss7' 011 36 0.9779700000 CITIBl\NK 25,972.840.57 12 . 172.39 

83l64LNV9 SBI\ POOL #509404 FR 08/25/2038 0.350000 45,251,257.39 45,251,257.33 0.9823800000 CITJBIINK 44,•53.930 23 26,396 . 5:' 

83164LPT2 SBI\ POOL 11509431 FR 11/25/2038 0.400000 17,604,275.05 17,60~.275.05 0.9852900000 CITIBI\NK 17,345,140.12 ll,73G.lli 

811154LRF"O SBA POOL 11509486 04/25/2039 O.aOQOOO 26,494,917 .89 26,494,917 . 89 0.9!\52000000 CITI BANK 26,102,822.66 17,663.3() 

811541.SF"9 SB/1 POOL lj 51l9518 06/25/2039 0 . -100000 24.860,577_00 '.4.860,577.00 1.0000000000 CITIBI\NK 7.4.8150.577.00 11S . 573.72 

060 - SB/1 POOL 144 584,694, 318.5'7 584. . 694.,318 .57 51l1,690,33:J.88 535,156 . 2'1 

tloolc Valt~e: S'34,1i9~.3l.8 57 

I•H' 6,905 72 

Book • AIP: 5R4.701,224 . 29 

http:Tli�/'.SIJR.SR


OFF'ICE OF THE STATE TREASURER 

MARKF.T VALOl\.TION RE!'OR'r F'OR: 06/J0/20H 

COST!' SE:CORITY Nl\ME MATORITY Rl\.TE PAR VALUE BOOK IJ7\.LUE 

·------ ~---------· --------·-·-· --------- ... ---- -
H394U6P2 

31396l.lTK4 

31J96KNK6 

FNl-IA 

FNMII 

FNMJI 

CHO SER :!UilS-99 

CNO SER 2006-105 

CNO SER 2007-93 

CLl\S 

rLl\. 

CL/I.S 

09/£5/2035 

09/25/2036 

08/25/2037 

5 . 214000 

n.OOOOOO 

6 . 000000 

333,159,000 .00 

377,000,000 . 00 

398,310,000 .00 

11,731,554.92 

30.799,497 .56 

~5.905.831.63 

acolt Value: 

AlP 

Book ' AIP: 

121, 439. 88~ .11 

0 00 

121.439,8H4 . 11 

058 - f'Nl~A C'MO 121,439,884 . 11 

CORRENT IJ7\.LOE PRirS VAL ACCROE:Il SOORCE Fl\.IR 'Jll.l.UE ACCRUED INT 

H, 7H, 551.92 

30,799,497 . 56 

45,905,831.63 

1. ()622150000 

t.0680:<~0000 

l. 0861•20000 

5 . 2349\ 

6 . 0000\ 

5 . 0000\ 

CITII\ANK 

CITIBNIK 

CITIDNIK 

47,519 , 057 . 29 

32,891 ,602.59 

19,860,251.78 

195 , 150 .77 

153,997 . 49 

229,529 16 

578 , 677 ' 42 



OFFTCE OF THE STI\TE TREASURER 

MARKET Vl>LUJ\TION REPORT FOR: 06/30/2011 

f"USTP SECUillTY NAME ~1A1'URITY PI\TE PJ\R VI\LlTE BOOK VI\!,IJE PRICE VAL ACCRUED SOURCE FAIR VAL::JE ACCRUED :NT 

:Jl3<;9~!11~9 FN!>II>. 

~l35GOXP' FNMA 

0£8 

nEB 
OJ/15/2016 

07/05/2016 

5 . 000000 

0 175000 

200,000,000 00 

so,ooo.ooo.on 
215,701),7~6-GB 

49,884,137 . 93 

1.0780100000 

0 9952900000 

0. 014 72222 

0.0018 1 331 

CI'fiBANK 

C'ITIBANK 

215,602,000.00 

49,764,<;00 .0(1 

2 , 944,444 40 

91.666.65 

Book Value: 
1\I P 

Bnok • 1\TP: 

265,5B4,924.r.;1 

52,083.33 

265, 63'1' 007 94 

012 FNW\ DEB 2 250,1)00 . 000.0() 265,584,924 61 :>65,366.500.00 3,036 . 11L05 



--- -- - ------ - ---

---- -- -- ---- -- -- -- --- --- --- ----

OFFICE 0~ THE STATE 'IRE:ASURER 

MARKET VAl,UIITION REI"ORT FCR: 06/30/2014 

C'USTI'" SECCJRlTY NAME MATURITY RATE PAR VALUF: BOOK Vl\.f,UF: 

--·-- -- -
11301\0NSS F'Hl,B DEB 07/1 1/2014 0 100000 250,000.000 . 00 2so.noo,ooo .oo 
31301\0BMl FH!.~ DEB 11/12/2014 0 ' 125000 100,000,000.00 99,986,260.76 
3l30l\OHG3 Flll,B DEB 1 2/19/2014 0.125000 50,000,000 . 00 '!9,986,5~4.29 

3130AOM80 FHU3 DEB 01/lS/2015 0.170000 100,000,000.00 100,000,000.00 

~ 1307125T9 FHLE DEB 02/27/2015 0.0~0000 150,000,000.00 149 ,982, 910.92 
JU0/1101>1"1 FHLB DEB 03/12/2015 0 150000 50,000,000.00 19,995,8D . l9 

) 1301\27(12 FHLB OEfl 06/02/2015 0.125000 150,000,000 . 00 H9,918,571.3'i 

H 30712FT8 FHLEI DEB 06/ 19/2015 0 . , 25001) 1no.ono,ooo . oo 9'1, 969,052 06 
3110A/.G83 F'II!.B DEB 06/25/2015 0 17 0(100 100,000,000 . 00 100,000,000 . 00 

3l30l\2DBq FHLB DEB 06/30/2015 0 . 1•10000 100,000,000 . 00 99,990,0ll . 60 

31301\/.GXB FHLB DEB 06/30/2015 0 17000{] 100,000,000.00 99 , 999,90? . 94 

3lJOAl7.35 FHLB DEB ll/23/2015 0.220()01) so,ooo.ono . oo 49,988,38'1 . 98 

3110!\2405 FHLB DEB 1 2/le/2015 o.:noooo 100,000,000 . 00 99 , 9B5 . 374 . 78 
313 >75RU9 FHI.ll DEB 03/11/2016 l. 000000 100,000,000 , 00 101,00•,898.5~ 

021 - FHLI3 DEB l,500,000,000.00 1,500,837,718.13 

Book value: 1,500,837,74E.4J 

AlP 16,694.41 

Honl< ·• liiP: 1 . 500,854,44<.97 

PRICE 

1.0000100000 

1.0000900000 

1.0000900000 

0.9999600000 

0.9995700000 

0.9999100000 

0 . 9993300000 

0.999~400000 

0. 9997100000 

o . 99n4ooooo 

0.9994400000 

0.9982700000 

0.9986100000 

1.0086900000 

VAL 1\CCRUED 

0.00045556 

0 . 00017014 

o.ooooqJ6'1 

0.1'007!!389 

0 ooooason 

o. oonasooo 

0 . 00010069 

(I 00004167 

n.uooo2BJJ 

0.00000389 

0.00005191 

o . ooo2J2n 

0 . 00008J06 

0.00305556 

SOURCE 

CITIBI\NK 

CITJBAN~ 

ClT!.BAN!I 

CITlBANR 

CITIBNl!' 

CITlB!~IiiK 

CITI BI\NK 

CTTJJlAN;; 

CITI1'!TIJ'E 

CITIBI\NK 

CITIBI\NK 

CITIBANK 
CITIBI\NK 

CI'nBANK 

FI\!R VJ\f.UE 

250,002,500.00 

100 , 009 ,000 . 00 

50 , 004,500.00 

99,996,000.00 

149.935.500 . 00 

49,995,500 . 00 

119,899,500.00 

0.9 , 9~4 . 000 . 00 

99,971 ,000 . 00 

99,911,000.00 

99,944,000 . 00 

4 9. 913. 500 . 00 

ag,B51,000 . 00 

100.869,000 00 

------- ---·-
1,500,259,000 00 

AC:CRUE:J) TNT 

113,!190.00 

11,0H.OO 

2 . 0R3 . ~0 

78,389. 00 

1:!,750.00 

2?.,500.00 

15,103 5(' 

1,157 00 

2,~ 3 1.00 

389.00 

5,1~4 . 00 

11,611.00 

8,3{'6 . 00 

305,556.00 

599,786.00 

http:599,786.00
http:305,556.00
http:11,611.00
http:2?.,500.00
http:1:!,750.00
http:11,0H.OO
http:113,!190.00
http:99,911,000.00
http:119,899,500.00
http:99,996,000.00
http:004,500.00
http:250,002,500.00
http:500,854,44<.97
http:16,694.41
http:1,500,837,74E.4J
http:1,500,837,718.13
http:l,500,000,000.00
http:3lJOAl7.35
http:100,000,000.00
http:50,000,000.00
http:150,000,000.00
http:100,000,000.00
http:100,000,000.00
http:9,986,5~4.29
http:99,986,260.76
http:100,000,000.00


OFFICE OF THE STI\TE T REASURER 

11!/\RKET V/\LUA'l10N REPORT FOR: 06/30/20 l1 Page l! J O 

C'lii'IP SECUR! TY NA~1E MATORITY RATE PAR VALUE !'!OOK VI\LUE PRICE VAL 1\CCROED SOURCE FI\!R VALl1E 1\CCROED JNT 

3 1 37 F:/\C'Y3 

~13/S/\0/\1 

FHLMC 

FHLMC: 

DEB 

DER 

lJ f::>S/20H 

12/29/21)14 

0. 750000 

0 625000 

100,000 , 01)0.00 

50,000 , 000 . 00 

100,210 , 537 . 80 

50 . Dl.857 5) 

1 . 002 6100000 

1.01)2471)0000 

Cl.0007SOOO 

0 0000 H 'I~ 

C.LTIEII\NK 

CT1'!BI\Nl< 

1 0 0 , 26 1 ,000.0(\ 

5 0 , 123,500 00 

75,000 00 

! • '135 . 00 

Book ValuP: 

1\IP 

Boo]' • /\1 f' : 

J 50,342,395 . 3.3 

0.00 

1<;0,342,395 n 

ll07 - FHLMC DEB 150.000 . 000 . 00 150.3<12 , 395 33 J50,384,500 . 00 76,736 . 00 



OFfiCE Of THE S'l'ATE TREASURER 

MARKFT VALUATiON REPORT FOR: 06/10/2014 Paqe~ 11 

<'USIP SECURITY NAME MATURITY RJ\TE 1?1\R VI\LUE BOOK Vl'\.LUE PRICE VAL ACCRUED SOURCE FAIR VAL£1£ ACr.RtlF:O INT 

<13JEDG92 FFCB DEB 0€/01/2015 0 . 190000 25,000,000.00 25,000,000.00 0 . 9995000000 0. 00014250 CITIBI\N;: 3,562 .50 

!1ooJ.
IIII? 

Book 

Vallie: 

• 1\lP: 

25,000,000 . 00 

0.00 

21;,001l,ll00 . 00 

005 FFCB DEB 25,000,000 . 00 :;>5 , 000,000.00 2 !, 9«7. 500 (JO 3,562 50 



OFFICE (}f THE STATE TREI>.SURER 

MARKET VALUATION REPORT FC•R: OG/30/101~ Fageff 12 

Cl1SIP SE:C\Ill. r-ry NAME MI\TURlTY RI\TE P/\R VAI,UF BOOK VALUE PRICE: SOURCE fA"rR VALIJE 

313385 YU1 

313385YV2 

113 38SZC3 

313385ZE9 

JJJ385ZH2 

H J385ZK5 

31"\J85ZU3 

31338SZZ2 

1133851\30 

31JJBSE69 

3JJJ85G83 

FlfLI.l 

FIILB 

F!Jl,B 

FIILB 

FHLB 

Fl!l,B 

FHLB 

FIILB 

f'HI.B 

FHLB 

FHLB 

ON 

DN 

ON 

DN 

ON 

ON 

PN 

ON 

DN 

ON 

DN 

07/01/2014 

07/02/2014 

07/09/2014 

()7/1 1 /2011 

07/14/2014 

07/16/2014 

07/25/20H 

07/30/2014 

08/01/2014 

09/05/2014 

09/23/2014 

0. 001)000 

0.000000 

0.000000 

0.001)000 

0.000000 

0.000000 

IJ. 000000 

1).000000 

0.000000 

0.000000 

0 000000 

150.000,000.110 

100,(\00,000.00 

225,000,000.00 

50,000,000.00 

100,000,000.00 

lOO,OOO,OOO.OO 

100,000,000.00 

100.0(10,000.00 

100,01)0,01)0.00 

JOO,OOO,OOO.OO 

?.0,000,000.00 

H9,996, 750.(l1 

99,9'12,562.50 

221' 986' 267. 37 

'l9,995,911~•H 

99,996,666.66 

99,992,250 oo 
99,989,38L94 

99,987,361.12 

q9,993,277 78 

99,982 . 29t. 66 

19,996,569.14 

·~-4---~----

1 0000000000 

l.OOOOOO!lOOO 

O.'l999900000 

0.9999900000 

0 .9999900000 

0.9999900000 

0.9999900000 

0.99991300000 

0 9999700000 

0 .9999300000 

0 .9999100000 

ClTJBANK 

CTTlBANK 

CJ'riBliNK 

CIT!BANK 

ClTIBI\JJK 

CI'riBJ\NK 

CITISI\NK 

CIHBANK 

CITIBANK 

CITIBI\NK 

CITIDJ\NK 

150,000,000.00 

100,000,000 00 

274,997,7'i0.00 

a9,99'1,500. 00 

99,999,000.('10 

99,999,000.00 

9",998,00fl.(l(l 

99,998,000.00 

90,09/,000.0() 

99,993,000.00 

19.998, ?.00.00 

Book Value: 

ATP 

Book ' A1P: 

l. 114, 909,32?.92 

0.00 

1, 144,9~9,322.91 

on FHLB DN 11 1.115.000 . 000.00 1,141 . 909,122.92 1,11 4 , 979,150.00 



OFFICE OF THE STATE TREASURER 

MARKE'f VI'.I.UA"l' lON RF.PORT FOR: 06/J0/2011 PageH 13 

CllSlP SECURITY Ni\ME MATURTTY !>ATE PAR Vl\l.,LJE BOOK VA!.UIZ PRICE VI\L 1\CC'RLJED SOURCE FAIR Vlll.UE ' ACCRUED INT 

4590SUN.J9 

qo;q<;IJVC'P'l 

TRRD DP.Il 

TFC DEB 

118/24/2015 

11/JS/2016 

0 . 375000 

0 625000 

lOO.ooo,oou.ou 

50,000 , 000 . 00 

99.!182.862.80 

q9,934,266 42 

1.0016400000 

0.9975 10001)0 

0.00132292 

0.0007~861 

ClTIBI\NK 

r!TJBI\NK 

l01l,l61,01JO . OO 

11!' . 87" . 500 . 00 

132,292 00 

39,910.50 

Bnok 

1\TP 

Boo}: 

Va l ue: 

• l\IP· 

119 , 917,129 . 22 

0.00 

lq9,917,12~.22 

110 SUPRANAT ' L DBB 150.000 . 000 . 00 l51J.OJ9.50J:! . OO 172,22:.?.50 



Ol'"FICE Ol'" THE STATE TREASURER 

M~KET VALUATION REPORT FOR: 06/30/20\4 raCJe~ 14 

CIJSTP SECURITY NAME: Ml\TURITY P./\TE PliR VI\.LUE BOOK VALUE !'RICE SOURCE 

31 33961\99 

313 396GC1 

Fffi,MC 

rHLMC 

DN 

DN 

Ill /02/2015 

05/27/2015 

0.0()01)00 

0.000000 

100,000 . 0CO.OO 

lOO,CJOO,OCO.OO 

39'1, 82J, 3D, 34 

99 , '376, 138 88 

IJ. 9995900000 

Q.9'l!l9400000 

CITJ BANK 

riTIBliNK 

399,836,000 Oil 

99,89!?,000_00 

Book Value: 

AlP 

Onolt • 1\lP: 

499,693,472.22 

!LOll 

19'l,69q,".72 2~ 

0'\A - rHLMC ON 500,000 , 0()0_00 199,699,172 22 499 , 735.000.00 



OFFTCE OF THE STATE TREASURER 

MARKET VALUATJON REPORT FOR: 06/30/'1014 PageH 15 

CUSIP Sli:C.:UR [TY NA1>1E I-11\TURITY RATE PAR VAl,IJE BOOK VAI.UE PRI CE SOURCE F/\1 r> Vl'LUE 

- .. .. --~---- -- ----- -- -- - -- -------- -- - ---- ·-- 
45'!0~3YU?. TSRD ON 07 /Ol/201'1 o.ouoooo qoo . ooo,ouo .oo J9~,s:.n. 122.21 1 . 0000000000 ClTIBANK '!OO,ono.ooo . oo 
159053ZT4 IBRU ON 07/21/2014 0 000000 200,000,0!)0 00 1.99,897,888 . 88 0.9999800000 CI'l'IBANK 199, 99ti, oon oo 
4SGOSJH90 lBRD ON 10/01/2014 0 . 001)000 200,000 . 0 0 0 . 00 199,957,611.10 0. 9998'/000IJO CITIBI\NK 199,974,1)00.00 

4590S3R55 IBRD DN 12/01/201<\ 0.000000 100 , 000 . 01)0 . 00 99 . 96'1,916.66 0.9997000000 CIT I BANK 99,970,000 . 00 

459052AB2 IBRD ON 01/02/2015 O. OOCO!lO 200,000 , 000 00 199,911,111.12 0.9995900000 CITI!lANK J9!,1,9l8,000.0l\ 

- . -. - -- . . -- 
108 lBRD ON .. 1. 1oc . 00(1 , 000 en 1 . 099 . %2.250 01) l,09<J,95~,oou.oo 

Book Va l ue: 1,099,562,250 . 00 

AlP 0 . 00 

~nn~ ~ AIP: 1,099 , 5~2.250 . 00 

http:l,09<J,95~,oou.oo
http:J9!,1,9l8,000.0l
http:199,911,111.12
http:96'1,916.66
http:199,974,1)00.00
http:199,957,611.10


- -- - -- --- -- -- -- -- --- -- - - ---- -- --

-- ------ -- ------

CUSIP SECURJ'lY Nl\NE 

-· ·- ---- - - - -- - --- -- - -- - ---~~--~·-

0605/.WSQ2 BOFI-\ f!N 

0 605/.W6 1il SOFA BN 
06052t~7Ll BOFI\ BN 

06053HDD4 BOFA BN 

06053 HBYO AOFA BN 
051)53HDAO BOFA BN 

Book Vn l ue : 600 , 000 ,000.00 

All' G.DO 

Book ' 1\lP: GCJO ,OOO,OOC.OD 

OFFTCE OF THE STATE TREI\Sl1RER 

Ml\RKET VALUATION REPORT FOR: 05/30/2014 

MATURITY ISSUED RJ\Tl? Pl\!t Vl\l,UE 

-- . - -.. - 
07/01//.014 02 /20 /2014 0.2/.1)00 100.0DO.OOO . DI) 

07 /OJ /201'! 03/06/201'1 0 . 20000 100 . 000,000 . 00 

08/01 /2014 04/10/201 4 0. 15000 100,000,000.00 

09/;!6/2014 06/26/2014 O. J 9000 100 , 000,000.00 

l 0/01/2014 06/03/2014 0.20000 100 ,000,000 . 00 

lll/01/2014 06/2'1/2014 0 . /.0000 100. r•oo, ono. oo 

076 - BliNK NOTE 6 600 , 000 ,000.00 

BOOK VALUE 

lOO ,OOO . ODO DO 

100,000 , 000 00 

100,000,000.00 

100,000,000 00 

100,000,000 00 

100,000 , 000 . 0(1 

fiOO,OOO,OOO.OO 

JNDEX RATE 

D. 1400 

0.1100 

0. :woo 
0.7.':>(10 

0 .3000 

0 . 3000 

PRI CE 

l 0000000000 

1 . 0000000000 

0. '"199568q10 

0 . 999BSSC'11G 

0 99974~5211 

0 9997445104 

SOURrE 

BOFA/ML 

BOFA /Ml 

BOFA/MI. 

Bfll'A/MT. 

BOFA/ML 

30FA/M1. 

FAIR VALUE 

1 00 , 000,000 . 00 

JOo . ooo . ooo . oo 
99 , 995.6A9 . 30 

99,985 , 507.16 

qg. 974. '! 52 . 11 

99, q74,46l. 0•1 

599,930 . 109 . 61 

PageU l6 

ACCRUED TNT 

80,055 56 

65 . C'OO 0(1 

"14,16~ . 61 

2 . >,B .B" 
15 , 555 . 56 

3,81J8.89 

"<f11 . 3fl5. 5l 

http:3,81J8.89
http:fiOO,OOO,OOO.OO
http:100,000,000.00
http:000,000.00
http:100,000,000.00


OFFICE OF THE STATE TREASURER 

MARKE:"I VALUAT ION REPORT FOR ~ 06/30/2014 Page~ 17 

CUSlP SECUlUTY NAME MA1'URITY ISSUED RATE PAR VALUE BOOK V/\l.UE INDEX RATE: PRICF SflURr'E FAIR VALUE ACCRUED tNT 

06476GF.C7 BOWES1' CU 07/0J/2011 04/2 3/2014 0 .12000 1.00,000,000.00 100,000, 00C1. 00 0.1400 1.0000000000 BOF/\/~1L 100,000 . 000.00 23 . 000 .00 

905269LYO UNlONBANK CD a·1/01/2014 04/1)9/2014 0 . 14000 JOO,OOO,ClOU 00 100,000,000 . 00 0.1400 l..OOOOOOCOOO BOFA/MJ. 100,000 .000 . 00 32, ?.77 'Jfl 

94 97 P661~S WRLLS FGO C:ll 07/01/20l4 04/03/201'1 0 ~ 14000 200 , 000,000.00 2Cl0,000 .000.Il0 0.1400 1 . 00000000!10 BOFI\/~'IL 200,000,000.00 69,222 .2::! 

(>64 26GDX2 BOHES1' CD 'J7/l4//.0H 04/11/201'1 0 ~ 16000 l OO,OOO,OO!l.OO 100,000,000.00 0 ~ 1400 l. CJ000072043 BOFI\/~11. 100,000,720.13 31,666.57 

9t15:?69!~Y9 UNlONBANK CD 07/14/2014 06/02/2014 0.06000 100,000,000.00 100,(100 . 000 . 00 0.1400 0. 999971 11 Ol D0f'A/~1L 99.997 ,111.01 4,833 . )3 

06426G£D5 BO>'IEST CD 07/16/20H 04/:30 /7.014 0.16000 100,000,000 . 00 100,000,000.0() 0.1400 1.0000083168 BOFA/ ML 100,000, S)l. 6B 27,555.56 

06426GDFl BOI•IF.S1' CD 07/17/2014 Ol/15/2014 0 . 20000 )00,000,000.00 1110,000,000.00 0 . 1400 J.. 0000266073 BOFA/t·lL 100,002,660.73 92 , 777.78 

17J0 dt1Tll2 CITtBANK CD OB/01/2011 04/25/2014 0 16000 l 00. 000. (10() . 00 100,000,000 .00 o. 2 (100 0 . 9999655102 BtlFA/ML 99,996,551.0:1 29.777.7~ 

905269NE2 UNlONBANK CC 08/01/2014 05/1? /2014 0.10000 100,000,0011 00 1110,000,000.00 0 .2000 0.999913R970 BOFA/r.U. 9q.9"!1,389.70 3,888.89 

905269NG1 UNJQNP.ANK CD 08/0J/201'1 06/19/2014 0 10000 lOCl,OOD,OOO.OO 100 ,000,(100.00 0 . 2000 0. 9939))8980 llOFA/f<lL 99,991,389.80 3,333 . 33 

91971?64 R6 WELLS FGO CD ()8/01/2011 02/25/2014 0.20000 100,000,00<).00 100,000 . 000.0() 0.2000 0.999999R795 BOFA/l.U. 99,999,987.9'> 70,000 . 00 

I 7304USKI CITtP.ANK CD 08/?.7/?.0H 03/26/2DH 0.20000 100 , 000,000 . 00 1110,000,000.00 0.2000 0.9999998291 BOFA/ML 99,999,982.94 53,888 . 99 

17J01UVf'4 CT'l'lBI\NK CD 08/27/2014 05/23/7.011 0 ~ 17000 100,000,000 ~ 00 1110. ooo, ooo. no 0.2000 0 ~ 9999524567 BOFA/ML 99.995 , 245 . 67 18,416 . 67 

173010S,JO CTTIBANK CD 08/29/2011 03/25/2014 0 . <0000 J.OO,OOO,OOO .OO 100,000 . 000.0(1 0.:2000 0. 9999998216 BOFA/M[, 99,999 . 982 . 16 54 .•44 . 1<1 

905269NM4 UNIONBANK CD 08/29/2014 06/30/<!014 0.11000 1 50,000,000.00 150,000.000.00 0.2000 0 . 9998525H3 BOFA/MJ, 149,977 . 882.10 458 . :n 
9497P64 PO WEJ.I.S FGO CO 08/29/20H 02/20/2014 0. 21000 ?00 . 000,000.00 200,000,00().00 0.2000 1.00cl01613<1 BOFA/ML 2 00,1101 . 225.152 152,833.33 

113040STB CJTlBANK CO 09/02/2014 03/28/2014 1".20000 1('0,000 ,000.00 100,000,000.00 0 . 2500 0 . 99991230? <; BOFA/~'IL 99 ,991. 230.75 52,777.7!) 

1614qR!JH4 CHASE USA CD 09/26/2014 12/30/2lll< 0. 30000 1 00,000,000.(10 100,000,000.00 0.2500 1.0001198396 ROFi\/ML 100 ,011. 983.06 152,500.00 

16141RUJO CHASE USA CD 09/26/20H 12/31/2013 0.10000 200,000,000.00 200,000,000.00 0 . 2'i00 1.00011984~6 BOFA/~IL 200,023,968 .92 303,333.3.3 
17 301t1V~I7 CTTTBANK C'!) 10/01/2011 06/16/2014 0.180\10 .100' 000. 000. 00 lOO,OfJO,OOO.OO 0 . 3000 0.9996935109 BOFi\/ML 99, 969 , 151. OS 7,500 ~ 00 

J730 4UWP1 CITTBANK CO 10/01/201~ 06/26/2111-t (1 . 1701)0 100.000,00<).00 100.000.000.00 0.3000 0. 9996680142 B0FA/HL 99,966,801 . 42 2 . 36J.ll 

90333VNN6 OS BI\NK CD 10/0 1/2014 01/03/2014 0 10000 100,000,000 . 00 100 ,000 . 000.00 0.3000 0.9991!8'10910 BOFA(~lL 99,948,909.10 24 ' 722. 22 

90333VP80 US BANK CO 10/01/2014 05/28/2014 0 10000 l 00,000,000 00 100,000,000.00 0.3000 0 . 999489201!1 SOFA/~U. 9!',948,920.81 9,44.4.4'1 

1 6 144 RUQ4 CHAS!l USA CO 10/?.9/2014 04/::!5/2014 C) 200110 1 00,000,000 . 00 ltiO, 000, 000. 00 0. 3400 0. 99953341102 BOF7\/ML 99,953,344 02 37,222 .2 2 

903J3VNR7 !IS BANK CD 10/29/2014 04/30/2014 0 . llOOO 200,000,000 . 00 2f)O , 000 . 000 . 00 0.3400 0 . 999233~868 BOFA/ML 199,846,797 . 36 :n, 888 . ~9 

06426GE H6 BOWEST CD 12/01/201 1 05/29/21)1<1 0 37000 1 oo, ooo, oon .oo lOO,OOO , CIOO.OO 0. 3700 0.9999994675 SOFA/Ml. 09,999 . q46.7E "13,916.61 

9 0333VNS5 US BANK CD 12/01/2014 0'!/30/20H 0 . 13000 200,000,000 . 00 21l0,000,00Cl.OO 0 . 3700 0.99898 12499 SC>FA/ML 199,796,240 .98 44,777 . 78 

949l\BE'IN5 WEJ,LS FGO CD 06/01/2015 06/16/2()14 0-25000 H10, 000, 000 . 00 100,000 . 000.00 0.6400 0 . 9963917024 BOFA/~IL 99,639, 170.?.4 10,416 . 67 

91988E·1PO WELLS FGO CD 06/01/2015 06/13/2011 0~25000 100,000,000.00 100,000,000.00 0-6100 0 . 9963915790 BOFA/M!, 99,639,157.90 12,500 . 00 

002 CD DOMESTIC 2 9 3.4SO.OOO . OOQ . OO 3.~50.000,000.00 1,100,736 ~ 1 1 

Book Va l ue: 3,45Cl,ll00,000 ~ 00 

AlP 0.00 

Rack • A1P : 3. ~50, OclO, OOO.Oll 
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CllSIP SECURITY Nl\1-lE MATURITY ISSUED RJ\'l'F. PI\R VAJ.UE P00K VAL[lE INOF.X RJ\'l'E PRlCE SOURCE FAIR VALUE ACCRUED TN1 

063660PC8 I~ONTRF.J\L YCD 07/0l/201~ 04/08/2014 0.1?000 150.01)0,000.00 150,000 , 000 . 00 0 . 1'100 1.0000000000 BOFI\/~H, 150,000.000 . 00 4.2,0r.0 . '10 

06366BWP1 MONTREAL YCD 07 /01/201'1 06/02/2014 0.11000 1 00 , 000,000 . 00 100,000,000.00 0 . 14 00 1.1)0(101100000 BOFI\/I<!L 100,000,000. 00 8,861. 11 

1)63 6 ~!1X~17 ~IONTREI\l, YC'D 07/01/2014 06/04/2014 0 10000 \0(>, 1)00,000 . 00 100,000,000 . 00 0 . 1400 1 . 0000000000 BOFA/ML 100,000,000 . 00 7,500 . 0(1 

01541 7!1Gll3 SCflTII\ VCD 07 / 01 /201-! 0 3/06/:IOlA 0 .19000 101),000,000 . 00 100.000,000 . 00 0 . 1400 1 . 00000000 00 BOFJI/Mt. 100,000,000 00 61,7 50 00 

OG53BHJI,~ TOKYO-~lTT YCD 07 /Ol/2 011 05/22/ 201-1 0 . 11000 J 00 . 000. 000. 00 100,000,(100 00 0.1400 ) . 0000000000 BOFII/ML 100 , 000,000.00 15,555. 56 

0653!lHJY7 'i'OKYU MIT VCU 07/01/2014 05/?.'7 / 2014 0.150 00 lOO,OOO,OOO . OfJ 100,000,000 . 00 0. 1400 1 . 00000001'00 BOFII/ML. 100,000 , 000.00 11.583 . 33 

13606Y61\9 CIBC YCD 07/01/2014 05/?.2/20\A 0 . 07000 100,000 , 000.00 100,000,000 . 00 0 . 1400 1 . 0000000000 BOFI\/Ml, 100,000,000.00 7,777 . 78 

65S58EI\t,0 NORDP.I\ YCD 07/01/2011 03/06/201'1 0 . 16500 .1.01). 000 . 000. 00 100,000,000 oo 0. 1100 1.0000000000 BOFJI/ML 100, flOO, 000. 00 53,6;>.5.0(1 

6560214888 NORINCHUK YCP 0 '? /01/20J.Il 05/29/2014 0 11000 100,000,000 or1 100,000 , (100 . 00 0 . 1400 1.0000000000 BOFII/MT. 100,000,000 . 00 12,933 . 3~ 

65602MC61 NORINCHUK YCD 07/01/2014 OG/02/2014 0 . 14000 10[1,000,000 . 00 1(10,000,000.00 0 1400 ) 0000000000 BrlFII./ML l.OO,OOO,OOO . OO 11,277.7~ 

B3051HXU5 SE BANKEN YCD 0 '7/0J/2014 04/03/2014 0 . 16000 200 , 000 , 000 . 00 200,000,000 . 00 0 . 1400 1 . 0000000000 OOFII/~'!1. 200 , 000,000 . 00 79. 111.11 

ll6562U4Z2 SIIMli'O~IO YCD fl7/01/2014 05/22/2014 0.16000 200,f)OO,COO.Ofl 200 000,000.00 0 . 1400 l . OOOOOOOOOQ BOFA/Ht. 201),000,000.00 35,55S.56 

865620708 SU11IT0~10 YCD 07/OJ /2fll4 on/01/2014 0.16000 '100,000,000.00 100,000,000.00 o . 1•no 1.0000000000 BOFA/ML 1.00,000,000.00 12,000.00 

B6958C7G3 SVENS~ YCD 07/01/2011 01/09/2014. 0 . lil.OOO 100,000,000.00 100,000,000.00 0 . 1n00 1 0000000000 BOFA/~1L 100,000,000.00 32,277 . 78 

89112T•lV3 TORONTO YCD 07/01/2014 OJ/27/2011 IJ . 15000 lOO,OOO,OOO . OO 100,000 , 000 . 00 c 1400 J 0000000000 BOFII/ML 100,000.000 . (10 40,000 . 1)0 

65558ET81 NORDEI\ YCD 07/07/201'! 06/13/2014 0.07000 100 , 000,000 . 00 100,000,000 . 0() 0. 1400 0 . 9999883328 BOFA/14L q9,996,B33 ::>a 1,500.00 

86562U7M8 SUMI1'0MO YCD 07/07/2014 06/0o;/2014 0 . 16000 100,000,000.00 100.000,000 . 00 0 . 1400 1.0000033306 BOFI\/ML 100,000,J3J.06 11,555.56 

60688LRDO MIZUHO YCJJ 0?/10/2014 03/27/2014 0 . 20000 50 , 000,000.00 so. 000, 3'14 .19 O. HOO 1 . 000014~908 BOFI\/ML 50.000.74 9 . 01 26,666 . 67 

0525?.WGXS 1\NZ YfD 0'7/H/2014 01/13/2(114 0.18500 100,00(),{)00.00 100,000,000 . 00 0 . 1400 1 . 0000000000 BOFI\/MJ, 1.00,000,000 . 00 86,847.22 

06366BPH7 NONTREAL YCD 07/14/2014 01/11/2014 0 . 17000 200,000,000 . 00 200,000 ,0110 . 00 0,141)0 1 0000108134 BOFJI/MJ. 200,0112,162 . 69 76,500 . 00 

06366BZR1 MONTREAL YCD 01 I 14/2014 06/17/2014 0 . 09000 1 00,000,000.00 100.000,000 . 00 0.1400 0 . 9999819436 BOFA/ML 99,998 , 19~.36 ),500 . 00 

06'117HJP2 SCOTIA YCD 07/14/2014 04/1.4/:.1014 0 . l1000 200,000,000.00 200,000,000.00 0.1100 0 - 999999~847 BOFII/ML 199,999,996 . 94 60,656 . 67 

0653BIINK2 '!'OKYO· MT'l VCO 07/l<l/2014 06/13/201" 0.14000 '100,000,000.00 100,000,000 . 00 0 . 1400 0.9999999965 BOF'A/ML 99,999,999 . 65 7,000 . 00 

0653BHPRS 'l'OKYO · MT'l' YCD 07/14/2014 06/2J/20H 0. J.JOOO 1.00,000,000 . 00 100,000,000.00 Q , \GQO 0.'19999638?6 BOFA/1·1L 99,999 . 638.76 2,888 B9 

63253niX2 NI'IT 1\UB YCO 117/H/2014. fl4/15/20H 0 llOOO 100,000,000.00 lOO,OOO,OOO.Ofl 0.1400 0 . 9999891553 BOFli/ML 99,998 . 915.53 23,527 '16 

65558EI!35 NORDEll YCD 07/H/2011 Oi!/11/201• 0.15000 100 . 000,000 . 00 100 , 000,01)0 . 00 O. l<\00 1 . 0000035939 BOFA/ML 100,000,359 . 39 33,750.00 

830Sli!YC4 Sf. BAN!!l>N YCD 07/lll/?OH 0~ /14/2014 0 16000 200. 000' 00!1 00 200,000 . 000.00 0.1100 000007204) BOFA/t-1L 2oo,ooJ ,110.e6 69,333 . 33 

86958CIL2 SVENSKJ\ YCD 07/11/2014 0•!/1.5/?.0H 0.15500 too,ooo,oou.oo 100, 000,180.!113 0.1400 ) 0000053 996 BOFA/ML 100,000,539.96 33 ,l52 . ?8 

S 9 11 2'1'6 Y5 'I'ORONTO YCD 07/1 4/ 2014 04/14/2011 0 . 11000 200,000 ,000 .00 200 , 000 , 000 00 0 . 1400 0 'l999891552 BOFA/m. 199 . 997, B3L 04 11,666 . 67 

S91l~UGS4 TORONTO YCO 07/14/2014 06/0S/20 11 a. 1 oooo I 00, 000, 000. f)O 1 oo, ooo. oor1. on 0 . 14 00 (1 9!!99855526 BOFA/MT. '19 , 998,555 . 26 7,222 . 22 

89ll2UHN4 TORONTO YCD 07/1<1/2010 06/11/201'1 0 . 1'1000 50,000,000.00 50,000 . 000 . 00 0 . 141)0 0 . 9999891641 BOFA/1•1L 4~.999,458.21 "\,05S 56 

89ll2'J'7F'5 'l'ORON1'0 YCO 07/16/2014 0'1/16/?.0H O. l!.OOO 100.000,000.00 100,000 , 000 O(J 0.1400 0. 99998748 72 BOFA/ML 99,998,7~8 . 72 23,2n.2:< 

n0688LY F7 MIZUHO YCD (17 /21/2011 06/19/201 1 0 . 15000 100,000,000.00 100. 000 . 00(1 . 00 0 . 14 00 ] _0000055512 BOFA/MI. 100 . 000 , 555.12 5,000.00 

65558EK23 NORDE~ YCD 07/21/2014 04/22/2014 0 . 15500 100,000,000.00 100,000,000 . 00 0.14(1() 1 . 0000083092 BOFA/ML 100 , 000,830.!?2 30,138 . 89 

869SBC7MO SVENSKI\ YCD 07/21/2014 0'1 /17/2014 0.15000 200,000.000 00 199,999,888.92 0. 1100 1.0000055308 BOFA/1-'.L 200,00l,l06.lb 62,500.00 

BG9~BOAB2 SVENSKJ\ YCD 07/21/:!01q 01/22/2019 0 . 15000 1110 . 000. 000. 00 99, 999, 91\4 . ·'l6 0.) 4 00 1.0000055324 BOFA/ML 100,000,5~3 . 2 1 29,166.67 

1360GY4C7 CIBC YCD 07/24/20111 03/28/2014 0.16000 UIO,OOO,OOO.OO 100,000,000.00 0 . 1100 1 . 0000127389 BOFA/~1!. 100 . 001.273.89 42,222 . 22 

21685VBZ1 RABOBI\N K YCD 07/2'-/2014 01/23/201<! 0. 19000 1(10,000,000.00 100,000 , 000.0() 0. 1400 1. 0000319665 BOFA/~If. 100.003.186 . 65 83.916 . 67 

65558EH9 2 NORDEI\ YCD 07/2qf2014 0<1/15/2014 0.16000 200,000,000.00 200,000,000.00 0 . 1400 000012?460 BOFA/ML 200,00:1.,549.20 68,444.q4 

853?.5BN91 S1~DRD CH YCD 0'7/25/2014 04/16/20H 0.16000 100 , 000,000 . 00 9q,999,933.36 0.1100 1 00001330(16 BOFA/ML l00,00J,330.0fi 33,?77.78 
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rl}f'TP SSCURITY N/'.ME: MATI IIUTY ISSUED RATE FIIR VALOE BOOK VALUE INO£X RATE PRTCE SOURCE FAIR VALUE 1\~CRU€0 lNT 

853?.5BP2>1 STNORD CH YCO 07/?.5/2014 04/17/20H 0 16000 100,000 , 000.CJO 100 . or.•o, ooo.oo 0. 14(10 1 0000131010 BOFA/~1!.. 1110. 001, 330.10 33,333 33 
06417H,ffi3 SCOTIA YCD 07/28/2014 01/03//.014 0. 16000 100 . 000,000.00 100,000,000.00 0 . !4C10 l.00001d9St\9 BOFA/ML lllO, 001, 195. 69 J9,5S5 56 
6061!8LYQ3 MJZUHO YCD 07/28/201• 06/26/201<1 0.1601}0 l\)0. 000. 000.00 100,000 , 000.00 0. l-100 1.00001'199€1 BOFI>./ML 100,001.499.61 2 .222.22 
G068BLYRI. MIZUHO YCD 07/29/2014 DG/26/2014 0. 16000 100,000,000.00 100 ,000,000 . 00 0 . 1400 1 .0000155514 BOFA/ML J00,001,5~•5.H 2 , 222.22 
86958DAP7 SVBNSKA YCD 07/31/2014 O'l/30/2014 0 . 1~500 100,000,000 00 99 , 999 , 916 . 70 0 . 2000 0.9~99624518 BOFA/MJ, 99 . 996,246 18 26,69" 44 
853?.5BK78 STNDRO CH YCD 08/01/20!4 01/.24/2014 0.27000 50,000 ,000 . 00 50 ,005,589.69 0 . 2000 1.000060063<1 BOFA/Ml, SO,Otl3,003 . 17 59 ,250.00 
8 5325BR63 STNDRD CH YCD 08/77/2014 05/28/20Jil 0. 17000 1 0fl . OOO.OOO.OO lOO , OOO,OOO.Ou 0.2000 0.9999524642 ROFA/~!L 99,995,246.12 16, oss . 56 
05252WHJI4 ANZ Yl'O 08/29/2011 02/24/2014 0. 18 01)0 JOO,CIOO,OOO.OO 100,000 , 000.00 0.2000 0.9999670249 BOFA/ML 99,!?96.?02 49 63,500 00 
05252 WHB2 ANZ YrD 08/29/2014 07./25//.01•1 0.18000 100,000,000 . 00 1110,000,000.00 0 . 2000 0.9999670265 BOFA/ML 99,996,702 . 65 63,1)00.00 
O'i7.'i2WHD8 1\NZ YCD 08/29/20l4 02/27/7.014 0 . 17500 50 ,000,000 . 00 50,000.000.00 0.2000 0.99995881.37 BOFi\/MI. 19, 997,9d2 .19 JO , l38 . B9 
05117HNC6 SCOTIA YCD 09/07./2014 06/16/201 A 0 . 120<)0 J 0<), 000. 000.00 100 . 000,000.00 0.2500 0.9997725776 BOFAh1L 99,977,257 . 76 'i,OOO.OO 
63253TX116 Nl\T AUB YCO 09/?.3/2014 06/16/20l4 0.1?.000 100,000,000.00 100,000,000.00 0.2500 0 . 9996968114 BOFA/11L 99.969,681 . 4" 5,000 00 
r-J253TXN3 NAT AUB YCD 09/26/2014 06/24/20]4 0. lJOOO l 00. 000' 000. 01) 1110,000,000 .00 0.2500 0 9997101598 BOFI\/ML 99 , 971,015.98 ?.,527.78 
86SS8DCX8 SVENSKA YCD 09/26 / 2011 06/25/2011 0.15500 J 00 . 00(1 ' 000. 00 100.000,000 .00 0.2500 0. 9997705397 BOFA/~!L 99,977,053 . 97 2,583.33 
9612l1'S'J'6 WESTPIIC YCfl 09/30/2014 04/12/2013 0.12000 100,00C,OOO.OO 100,000,000 . 00 0.3100 1 .0002737728 BOFII/ML 100,027,377 . 29 519 ,166 .67 
21685VCB3 RABOBI\NK YCD 10/01/2014 0<1/15/2014 0.20000 200,000,000 . 00 2DO,ooo.ooo.oo 0.3100 0. 9997187728 BOFA/Mio 199,943,754 . 56 R5 , 555.56 
63253'J'XL7 !>lilT 1\UR YCD 10/0l/2011 06/19/2014 0 11000 100,000,000.01) 100,000,000 . 00 0.3100 0. ~995403298 BOFI\/ML 99 , 954 , 032.9e 1,333.33 
13606Y6Wl ClBC YCD 10/.l5/2014 OG/1S/20lll " . 12000 100,000,000.00 1 00.000 .000. (!() 0.3100 () 9994410262 BOFII/I~L 99,944,102 _62 4. 333. 33 
1~606Y1Xl CIDC YCD 10/29/2014 05/01/?.014 0.18000 100,000,000 .00 100,000 , 000.00 0 .3500 0.9991.336383 BOFA/ML 99,94::\,:163 83 30,500.0(1 
q6J.21TOJ'i WESTPAC YCO 10/29(201 4 11/0S/7.013 0.29000 101),000,000.00 100,000,001).00 0 .3500 0 . 999'79799!!9 BOFA/MI, 99,979,799 . 89 191,722.22 
961 21TUI?l NES'l'PI\C YCO l.l/26/2011 11/22/201. 3 0 . 26000 1 00.000.000.00 100,000 , 000.00 0.3500 0.9996282383 BOFA/ML 99,962,823.8'< 159 ,611 .11 
78009NQD1 RB CANADA YCD 1 2/0l/2011 12/26/2013 0.26000 201) ' 000. 000. 00 200,000,000.00 0.3800 0 . 99948864<17 BOFA/ML 199,997,729.94 270,111.11 
216B4BSNS RI\BOBANK YCO U/:>9/2011 06/2E/201d 0.21000 100,000,000.00 100,000,000.00 0.4500 0 . 9987959914 BOI.'A/ML 99,879,599.11 2,9 lL 67 
9612l'J'VV7 WES'rPI\C YCD OJ /02/2015 03/?.~/20)4 0 2?.000 100 , 000 , 000.00 100 , 000 , 000.00 0.1500 0. 998Bl9'!H9 BOI.'A/~1T. 99,861,941.19 59,277.71' 
96121TVR6 WESTPI\C YCn 03/20/2015 03/25(20H 0.28000 100,000 , 000.00 J.OO, 000,0011 . 00 0 . 5600 0.997967J9'l7 BOF'A/~lL 99,796, 739.97 76,2Z2.22 
6 D07UFH9 NB CANADA YCD 01/01/2015 04/03/201~ 0.29000 1 00 ,000,000.00 100,000,000 . 00 0 .5800 0 . 997799J::n6 BOFA/ML 99,779,!:'32 . 76 71 . 59q .4<1 
631070FJ5 NB CI\NADII YCD 0~ /01/2015 04/04/201-l 0.29000 150 , 000 , 000 . 00 150,000,000 .00 0.5800 0. 99779935)0 BOFJI./ML 1"9, 669 ,904 . cp; 106 ,333 .3 ~ 

;JJ07UFLO NB CIINI\01\ YCO 05/01/2015 05/15/201'1 0 . 25000 100,000 . 000 . 00 100,008.424 .71 0.6000 0.9970576984 BOFA/MI~ 99,705,769 . 8'1 32,638.99 
63307UFMS NB CI\NI\DA YCD 05/22/2015 05/23/2014. 0.26000 l 00 . 000' 000. 00 100,000 . 000 . 00 0.6000 0.~969455747 BOFA/ML 99,694,557 47 28,156 67 
05252WHN6 ANZ VCD 06/01/2015 06/23/2011! 0 . 22500 150,000,000.00 1.50,006,964.56 0 . 6100 0.9961607615 BOFA/~-IL 140,1?.1,114.23 7,500 . 00 

20271EKN8 CB AUS YCD 06/01/2015 OG/1 € /201" 0 . 25000 150,000,000.00 150.000 , 000 . 00 0 . 6100 0.996391702'1 BOFA/~IL 149.458,755.36 15 . 625 . 00 
961 211'WN4 WESTPAC YCD 06/01 /2015 06/16/2014 0.2501)0 100,001),000.00 100,000 , 000 00 0. 6400 0.9963917024 BOFA/~1!.. 99,639.170.24 10,416 . 67 

l3606Y7EO CIBC VCD 05/26/2015 06/26/2014 0.28000 100 , 000 , 000 . 00 100,01)0,000 .00 0.6400 1).9964226162 llOFA/ML 9'l,612,25'! . E:l J.Ba8 99 
7a009NRP1 RR CI\NADI\ VCD 06/26/2015 06/26/2014 0.26500 :.>51! , 000.000.00 250,000 . 000.00 0 . 6100 0.996273613~ BOFII/~1L 249,068.~03.33 9.201 39 

001 - CD YANKEE 71 8,ssn . ooo.noo.oo s.sso . 021,217.09 8.545 . 18~.011.60 ]. ~50.229.1'1 
Ro~k value : 8,550,021,21? gq 

AIP 72,250 00 

Book • AJP : 8.550,093,461.09 
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CUSIP SE'CURITY NI\MF 

OSS6N1G15 BNP PrN CP 

1 "l607FG18 ClBC H!,D CP 

36959JG15 GECC CP 

SJ36SSG15 SOC GEN Cl' 

89llf.Fr.1~ TD USA CP 

R92JlHGl6 TOYOTA CP 

J6959JG72 GGCC CP 

l3923JHGI\6 TOYOTA CP 

1247~FGP.O CAFCO CP 

12622VGE8 CRC CP 

13607FGEO CJBC HLO CP 
&325lKGEl NIITFOND C£' 

89116FGE1 1"0 US!\ CP 

94 9 7FlC:F:4 lo/ET.LS FGO rp 

63253KGG6 NI\TFIJND CP 

8'!2~ 3HGG1 TfWOTI\ CP 

~9231HGMO TOYOTI\ CP 

166400GQS JPM LLC r.r 
61253KGQ4 NATFUND f'P 

en:BlfGQ1 'fOYOTI\ C:P 

8911GFGR5 TD USI\ CP 

89233!1GR9 l"OYOTI\ CP 

63253KGUS NII'I'F"UNU C'l' 

12476FH17 CJ\FCO CP 
12622VH15 CRC CP 

36953JIIl4 GE"CC CP 

~3253KH18 NI\TFUND CP 

892.!3HH15 TOYOT/1 C!' 

36959,THLO GECC CP 

36959JHV8 GFCC CP 

12622VJ21 CRC C'!' 

902620J22 UBS FIN C'P 

369S9JJP9 GECC CP 
63253KJS7 NAT FUND CP 

89233HJS1 TOYOTA CP 

12476FK13 CI\FCO CP 

1~622V11:11 CRC CP 

369S9JII:10 GECC CP 

eq233HK11 TOYO'fl\ CP 

466•10QK1'7 ,J!'~! I>Lt' CP 

W\'t'UlHTY RJ\"J'E PAR VI\.LUE: BOOK VALUE l NDEX RATE DAYS SOURCE F"I\IR Vl\f.fJE 

07/0l/2011 0.0000110 JSO,OOO,OOO.OO 349,92"7, 7~0.00 0 .0014 0 BOFII/ML 350,!100,000.00 

07/01/201'1 O.OOtiOOO 50,000.000.00 49.9ll3.194 . 44 0 I)OH 0 B()f'A/ML 50,000,000.0\) 

07/01/2011 0.000000 250,001) , 000.00 24 9,1)~6.~1)3.31 0. 0011 0 BOFA/ML 250 , 000,000.00 

07/01/201<1 0.000000 lOO,OOO,OOO .OO 99,997,750.00 0.001• 0 SOFA/MI. 1oo.noo,ooo.oo 

07/01 /2014 0 . 000000 200 , 000 ,000 00 199,918,500.00 o. 0011 0 BOFA/MT. ?00,000,000.0(1 

07/01/2014 0. ()001){\1) 1 Oll, 1)00 , 000. 00 99, 916,08).14 0.0014 0 BOFil./Ht. 100,000 , 000.00 

07/07/21)1'1 0.000000 250,000,000.00 ::>49,9G•,Sl3 8R 0.001" 6 BOFA/MJ, 249. 9"1 . ]66.67 

117/10/2011 0.00()000 7.00,000,000 . 00 199,94P,38S.90 0.001 4 9 BOFII/ML 19<>,COOJ,001).00 

07/14/2011 O.!JOOOOO 50.000,000.00 49,980,000.00 0,0014 13 BOFA/ML •19, 397,172.22 

07 I H/2014 0.000000 50 ,000 . 000.00 49 . 9RO,OOO.OO I\_QI\14 13 BOFT\/ML 49,997,172.22 

07/14 /201~ 0.000000 50,000 , 000 00 49,997,750 . 00 0. 0014 13 BO!'A/1•11, 4'l,997,472 22 

07/111./2014 0.000000 300,()00,000 .00 299,917,500 .00 0' 0014 13 BOFA/ML 299,984,833.33 

()7 /l'l/2014 0.000000 400,000,000.00 399,97.2,083 )2 U.OOl>! 13 BOFA/~1[, J99, 97'1, 777.78 

07/14/2014 0.000000 200,0(10,000.00 199,9)0 ,000.00 O.OO.L<l 13 BOFA/ML 199,999,888.89 

07/16/2014 0.00()0!10 200,000 ,000.00 199,915,000.00 0.0014 15 BOFII/~lL 199.~98,333.33 

07/1 5/2011 (). 00001)0 100,000,000.00 99,966,777.78 0.0014 1 S BOFA/Ml> 99.~91,166.67 

07/21/2014 0.000000 lSO,OOO,OOO.QO 149 , 980, )33 .32 (1.0014 2 0 BOFA/t~l. J.49,9BB.333.33 

07/24/2014 0 000000 250,000,000.00 249,692 , 709 .35 0.0014 2 3 BOFA/~1L 249,977,638.89 

07 /2<1/2014 0.000000 200,000,000.00 199,93°,333 32 0.0014 2 3 BOFII/J>It, 199,982, 111.1l 

07/24/2014 0.001)000 .>oo . ooo, ooo. oo 299 , 939,416.61! 0, 0014 23 BOFII/ML 299,973,166.67 

07/25/2014 0.000000 100,000,000.00 99.990,833.34 0.0014 24 AOFJI/Mt, 99.990,666 .67 

0) /25/2011 O.OOQOOO 200 ,000 , 000 . 00 199,91.9,500 .00 0 . 0014 74 BOFA/Mf, J99 , 991,331.33 

o·t/28/2014 0.00()0110 200,000,000.00 199,936,666.68 0. 0011 27 BOFJ\/ML 1"9,979,000.0() 

09/01/2014 0.000000 50 , 000,000.00 49,979,888 . 8!1 0.002!l Jl BOFA/ML 19,991,388.89 

08/01/2014 0.00!)000 50,000,000.00 4.9,978,222.22 0.0020 31 BOFII/ML 49,991 '198 .89 

08/0J/7.0!4 0.000000 100,000,000.00 299,960 , 2-n.?a 0.0020 31 BOFII/ML 29<>,9•8 . 333.33 

OB/01/2014 o.oooooo 300,000 , 000.00 299 , 907,000.00 0.00:10 ' l BOFA/ML 299,91!8,333.33 

OB/01/2014 11. oonooo 50,000,000,00 49,980,500.00 0.0020 31 BOF/\/1-11:• 49,991,31!6.89 

08/20/2014. 0.000000 100,000,0~0.00 99,987,361 . 1:1 0.0020 SO BOFA/ML qg , 972,222.22 

OS/29/201<1 0.000000 100 , 000,000.00 99,9:\2,916.66 0.0020 59 BOFAh1L 99,967,222.22 

09 / 02/2014 0.000000 !50,000,000.00 149,944,000.01 0.0025 63 BOFA/ML 119 . 934 . 375.00 

Ol!/02/2014 0 000000 50 ,000 , 000.00 49,977,331 . 33 0.00:?.5 63 BOFA/Ml, 49.978,125 .00 

09/23/2014 0 . 000000 50 . 01)0, 000 . oo 49,991,666 .67 0.0025 94 BOFA/ML 4 9,970,833.33 

!)9/26/2014 0.000000 100 ,000,00ll.OO 99,967,416.66 0.00?.5 fl7 BOFA/Ml• 99,939 , 593.13 

09/26/2014 0.000000 100,000,000 . 00 99 , 966,000.00 0.0025 9 7 BOFII/MJ, 99,939 , 583.33 

1 0/01/?.014 0.000000 50 ,000,000.00 49, 975, 44~ . 44 0.0031 92 BOFA/ML 49.960,388.89 

10/01/2011 0.000000 50 , 000 , 000.00 '\9,975,680 .56 0, OO:H 92 BO!?A/MI, •19 , %0,388.89 

10/01/2014 0.000000 200,000 , 000.00 199,926,416 .66 0 .0031 92 BOFA/Ml• 199,811,555.56 

10/01/2011 0.000000 150 ,000,000 .00 149,947 , Hi6.67 0.0031 92 BOF"II/Ml, H9,881,166.67 

10/27/2014 0 000000 100,000,000 . 00 99.885 , 000.00 0. 0031 118 BOFA/t1L 99 . 898,388 8~ 

http:lo/ET.LS
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fJF'f'ICE OF' TilE STATE TREASlJREP 

CUSII' SECUR11'Y NAME 
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J69<;9,JL.15 GECC CP 

1 2622V~H9 CPC CP 

90262DM10 liBS FIN CP 

9(12620~1?.8 UBS fiN CP 

16640QM<'2 JPt1 l..Lc CP 

IJ.5610QMP3 -.IPf., Lt.C Cr> 

003 

Book Value: ~.697,400 . 0lJ .qo 

All' 0 00 

Pook • All" : r,,r.!P.100 . 013 , Q<) 

~11\RK.Er VALUATION REPORT f'OR: 06/30/201'1 

!-ti\TUR1TY RI\TE: PAR VAL\IIi BOOK VAT.m: 

--- --- - - ------- - .. -... - --- ·--- .... - -
11/03/2014 0.000000 t 0(}, f)00 1 QQ(\. f)Q 99,951. , 000 . 00 

12/01/2014 0.000000 so,ooo,oou.oo 49,955,083.33 

12/01/2014 0 . 0000110 10!l , OOO,OI.l0 . 00 99,905,()1)() . 00 

L2/02/2014 0.000000 50,000,000.00 4q,953,333.13 

12/12/2014 0. OOCOOIJ 100,000 , 000 00 99,8RS,63B BB 
12/23/2011 o.oocooo lOO,OOO,OOu.fJO 99,885,00{) 00 

COMMER PAPER 46 6,1DO.DOO.ODO 00 G. 697.4UO,Oll.90 

JNDE:X RATE 

0 . 00)5 

0.0038 

0 . 0038 

0 .0038 

n 0038 

O.OU38 

DA¥5 SOtJRC:F. 

125 

153 

153 

15• 

164 

175 

90FI\/ML 

BOFA/~1L 

BOFI\/ML 

BOFA/~11. 

BOFA/I~L 

BOFA/~1L 

Page~ :! 1 

FAIR VMUF 

9'.1,878,472.22 

49,919,2~0.00 

93,83!1,500 . 00 

49. '118, 722.22 

99,826,888.89 

99,815,277.7B 

6,698,100,611.10 

http:6,698,100,611.10
http:99,815,277.7B
http:99,826,888.89
http:49,919,2~0.00
http:9'.1,878,472.22
http:11\RK.Er
http:J69<;9,JL.15
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CllSJP SECURITY NI\MF. HA'rURITY P.I\TE BOOK VJ\LtJE PRICE SOURCE FAIR VJII,UE 

SYS011328 COMERICA BANK TD 07/09/2014 0. lJOOOO 50,000 , 000 . 00 50,000 , 000 . 00 J.OOOQOOOOllO 50,000 , 000 . 00 

Sl:'S041J29 COHHUNITY BUSINESS BANK T 07/09/~014 0 . 110000 3, 000,000 , Oil l, 000 , 001) (H) 1 . 00(10000000 ),000 ,000 . 00 

SYS041330 OPEN BANK TO 07/09/201.1 0 . 110000 2,000.000 . 00 2,000 , 000 00 1 . 0000000000 :? , 000,000.00 

SYS011501 NEW O!o!NI BANK NJI TO 07/09/2014 0. 0~00(>1) 1. ooo. oc•o. on \,(>00,000 . (>0 1.0000000000 1, 000 ,000 . 0() 

SYS011338 TORREY PINES 81\NK TO 07/10/2011 0.100000 25,000,000 . 00 7.'\,000,000.00 1.0000000000 25 , 000,000 . 0(1 

SYS041J3q TRAVlS CREDIT UNION rD 07/10/20H 0 . 100000 10,000,000.00 10,000 , 0011.00 1 . 0000000000 40,001),000 . 00 

SYS01149J l'RI\VTS CREDIT ONION TLJ 07/10/2014 0 . (>70000 10,000,000 . 00 10. (100' 000. 00 ) . 00(/0000000 10,000,000.00 

SYSO•ll 506 BANK OF T!IE SIERRA TO 07/10/2011 0.080000 )0,000,000 . 00 10,000 , 000 . 00 1 . 0000000000 10,000 ,000 . 00 

SYSOU SOil MALAGA BANK FSB 1'J) 07/10/2014 0.060000 s,ono,ooo .oo 5,000,000 . 00 1.0000000000 5,000,01!0.00 

SYS011319 riVE STAA 81\NK 'IO 07/11/201" 0. lOOOtlO 14, soo, ooo . on 14,500,000 . 00 1.0000000000 11.,500, 0 00 . 00 

SYS04135l METROPOLITAN BMK TO 07/J l /2014 0 . 120000 l , :iOO,OOO.OO 1,500,000.00 1 . 0000000000 1,soo.oon.oo 
SYS041353 PACIFIC WESTERN BI\NK TO 07/ll /2014 0.12COOO 10,000,000 . 00 10,000,000.00 1.0000000000 10,000,000.00 

SYS041357 WESTAMERICI\ BANK TO 07/11./2014 0 . 100000 40,000,000 00 •I 0, flOO. 000. IH) 1 . 0000(100000 ~0.000,000.00 

SYS011511 CITIZENS BUSINESS BANK TO 07/11/2014 0.060000 50,000,000 . 00 50,000 , 000 . 00 1.0000000000 50,000,000.00 

SYS041512 COMI'ION~IEI\I,TH BUSINESS 81\N 07/ll/201'1. 0 . 060000 5,000,000.00 s, 1)00 , 00(1 . 01) 1.0000000000 5.000,000 . 00 

SYSQnlS1'> MANUFACTURERS BANK TO 01/11/2014 0 . 060000 100,000,000 . 00 100,000 , 000 . 00 1.0000000000 1oo.oon.ooo.oo 
SYS041517 PACIFIC CITY BI\NK TO 07/11/2014 0 . 060000 30,000,000 . 00 30,000,000 . 00 1 . 0000000000 30,000,000 . 00 

SYSfl11522 WILSHIRE BANK TO 0? /ll/2014 0 . 060000 79,000,000 . 00 7B,00ll , OOO . OO 1 . 0000000000 78,000,000 . 00 

~YS011360 SU~1HIT STATE BNIK TO 07/16/2014. 0 . 100000 5,000,000.00 S,OOO , OOO.llO 1 . 0000000000 5,000,000 . 00 

SYS0~13~l COMERICI\ BANK TO 07/16/2014 0 . 10000(1 75. 000,(100 . 1)0 75,000,000.00 1.0000000000 75.000,000 . 00 

SYSIH 1362 CO!•R•1fiN!TY BI\NK TO 07/16/2014 0.1000110 25,000,000 . 00 1,«; . 000. 00<) . (10 1.0000000000 25 , 000,000.00 

SYS0 41363 FIVE STkq BI\NK TO 07/16/20H 0.080000 2,000,000 . 00 2,000,000.00 l - 0000000000 2,000,000.00 

SYS0• 1 366 SI\N OTEGO COLJNTY CREDIT U 07/16/<!014 0 . 060000 100,000,000 . 00 100,000,000 00 1 . 0000000000 100,0()0,000 . 00 

SYSOU523 1 S1' CENTURY BkiiiK Nl\ TO 07/16/20H 0.080000 18,000,000 . 00 lll,OOO , OOO . OO 1.0000000000 18,000,000.(10 

SYSIH 1526 HECHI\NlCS BANK TO ()7/16/2014 0 . 0811000 20,000,000 . 00 20,000 . 000 . (10 1 . 0000000000 20,000,000 . 00 

SY$114 1 528 fUSSION VALLEY BI\NK TO n7/16/20l4 0 . 080000 7.000,000.00 7,000,000 00 1.0000000000 7,000,000.00 

SYS0113 6 7 METROPOL! l'AN BNIK TD 0"1/17/2014 0.110000 1 ,000 , 000 . 00 1,000,000.00 1 . 0000000000 l , COO,OOO.OO 
SYS04J 36a CI\L1FOlWIJI. BANK OF C0fo1!·1ER 07/17/2014 o. ogoooo 5,000,000 00 5,000 , 000.00 1 . 0000000000 5,000,000 . 00 

SYSOHJ'IO CTBC BANK CORP IUSA) TO 07/17/2014 0.090000 50, 000, OllO. 00 50,000,000.00 1.0000000000 50,000 . 000 . 00 

SY$041371 EI\ST WEST BANK TO 07/17/2014 0.110000 50,000,000 . 00 50,000 , 000 . 00 1.0000000000 50,000,000.01) 

SY$041372 WESTAMERICA BANK TD ()7/17/2011 0. 090000 25' 000' 0()0. O(J 25,000,000.00 1.0000000000 25,000,000 . 00 

SYS041511 CONNERCEWEST BI\I!K NA TO 07/17/2014 O. OGOOOO 5,000,000 . 00 5.000,000.(10 1.0000000000 5,000 . 000.01) 

SYS041536 WTC.S!HR.E BANK TO 07/17/2014 0.060000 71,000,000 . 00 74,001J,(l00 . 00 1.0000000000 74,fJOO,OOO . OrJ 
SY$041538 FARMERS &. NERCHl.NTS BANK 0'7/18/2014 0.060000 35' 00(>' 000. Ol) 35, 000 , IIOtl. 00 1.0000000000 35,000,000 00 

SYS041539 f'ifJI.NtlfliC'l.'tJRERS BANK TO 0'1/18/2014 0.060000 50,000 , 000 . 00 50,000 , 000.00 1 . 0000()00000 50,000,000.00 

S~S001375 P.~ST W£ST BAN~ 70 07/23/2014 0.11.01'00 125,000,000 . 00 125,000,000.00 l . OOOOOIJOOOO 125,000,000 . 00 

SYS041544 EASTERN INTERNA'fiONAL 81\N 07/23/2014 0.060000 1,9oo,ono .oo 1,900,000.00 1.0000000000 ),900,000.00 

SYS041379 HERITAGE BANK OF COI'IMERCE 07/2'!/2014 O.lflOOOO 50,000,000.00 50,000,000.00 1.0000000000 50,000,000.00 

SYS0413Bl NE~I OMNI BANK N/1 TO 07/21/2014 0. 080001) 2,000,000 . 00 2.000,000.00 1.0000000000 2,000,000.00 

SYS0113B7. PROVIDENT CREDIT UNION 1'0 07/24/2014 0.080000 40,000 , 000.00 40,000,000.00 1 . 0000000000 40,000,000 . 00 
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SYS041515 1ST CAPITA(, BANY TO (17/24/20H 0 . 060000 1,000,000 . 00 1,000,000 . 00 1 . ODilOOOOOOO l,OOO,OOD ~ OO 

SYSllH541 F'I\RMERS & !4ERCHANTS BANK 01 /2•1/2011 0.060000 35,ooo,ooo oo 3 5 , 1) 00 . OOO.Ofl 1.0000000000 35,0DO,OOO 00 
SYS041518 MECHANICS BANK TD 07/24/2Dl4 O, OBODOO 20,000,000.00 20,000, 0 ()0 . 00 l.IIOIJOOOOOOO 20,000,1100 .00 

SY$041551 UNION BANK NA TO 07/24/?.0H 0 . 080000 150,000, DOll. 00 1SO,OOD,Uil0.00 1 . 0000000000 150 , !lOll . liDO . 00 

SYSO.J 1 J86 CDr-1!40NWEAr.1' lf BUSINF:SS BAN 07/25/2014 0 . 090000 5,000,000 . DO 5, 1)00, O•JO . Otl 1 . 0D00000000 5, \lOU, DOlL 00 

S YS0413eB S~~JT STATE BliNK TD 07/25/2014 0 . 110000 3,500,000.00 ;,r,oo,oou . nu 1 . 0000000000 3,500 ,000 . 00 

SYS041552 BANK OF THE SIERRA TD 07/25/'J.Ol'l 0 . 070000 2D,OOO , OOO.OO :w,noo, ooo . oo 1 . 00rJOODOOOO ::w' 000 . 000 - 00 
SY$011553 CITIZENS BUSINESS BANK TO (17/25/2011 0 . 050000 3(),0!10,000 . 0() )0,000.000.00 1 . 0000000000 ~0,000,000 00 

SYStl4 l 555 M.ALAGI\ BANK FSB TO 07/25/20l• 0 ' 05000(J 8 , 000 ,000 00 s,noo,ouo .oo 1 0000000000 8 , 000,000 . 00 

SYSfl41389 PIICIFIC WF.STERN BANK ~'0 07/30/2014 0.110000 40,000,000 . 00 40,000 , OtJO , Q:) 1.0000000000 •o.oon,ooo.oo 
SYSOH390 WESCOM CENTRAL CREDl'l UNl 07/J0/2011 0 , 120000 50,00D,OOO 00 50,000,000 . 00 1 . 001\0000000 50,000,000 . 00 

SYS01l391 SUMMIT STATE BA.llK TO 0'1/30/?014 0 . 11.0000 1, 000, OOlL 00 q,(lOD,DOO ~ OO l . DOOOOOOOOO d,O(lll,DOO . OO 

SYS01 1562 1ST CAPITAL BANI: TD 01/30/2014 0.040000 9,000 , 000 . 00 a,DOO,OOD . OO ] , 0000000000 ll,OOO,OOO 00 

SYSOI\l3 9 2 CTBC BI\NK CORP IUS I\) Tl1 07/31/2014 0.090000 10,000,000 . 00 lO,OOO . ODO . OO l.OOOOOOOOOD J.O,OOO,OOO.OO 

SYS011393 BANK OF T HE lvEST TD 07/31/2014 O.ll.ODOO 13'! ,000,000 . 00 134' 000' OOD . 00 l . !lOOOOOOODO 134,DOO,OOO . DO 

~YS041566 Ct'l'IZENS BUSINESS BANK 1'0 01/'1 /2014 0.050000 30 ,0DO , OOO.OO 30,000,000 . 00 l.ODOOOOOOOO 30,000,000.00 

SYS041396 AMERICAN RI VER BANK TO 08/01/201• 0 . 110000 2,500,0DIJ.OO 2,500,DOO. OO 1 ~ 000DOOOOOO 2,500 ,000.DO 

SYS01 1398 CCM?•ION\vEI\I,TH BUSINESS BAN 08/0l/2011 0.090000 5, 000, OOIL DO S,Doo,ooo,oo l . DODOODDDOD 5,000,000.DO 

SYS011399 FIVE STAR BANK TD OB/01/2014 0.090000 J,OOO , ODO . Ofl ),IIDO,OOO . DO 1 . 00IJOOOOODD J,DOD,OOO.OO 

SYS041400 F'OT.S0~1 LAKE BI'\N~: TD IJB/01/?.01q 0 ' 12000D 3,500,000 . 00 3,500,000.00 1 . 0000000000 1,500,000.00 

SYS041'l02 METROPOLITAN 81\NK TO 08/0l/20H O, llOOOO 2 , 000,0DO.Oil 2,000,000.00 1.0000000000 2,000,000 . 00 

SYS011403 OPUS BANl< l'D 06/01/20H 0 . 090000 10,000,000.00 10,0DO,Oil0 . 00 1 . 0000000000 10,000,000.00 

SYS041568 CO!-lr1ERCEWEST BI\NK NA 'ff> 09/01/2011 0 . 050000 2,500,000 . 00 2,500,000.00 l . OOOOOOODOD 2,500 . 00D.OO 

SYSO<ll%9 MALAGA BI\NK FS B TO DB/Dl/?.014 0 O'iOODO 9 .(100, llOO. 00 9,000 , 000.0() 1 . 0000000000 9,000 , 000 . 00 

S);'S04l405 BANK OF SI\CRI\MENTO '10 08/06/ZDl'l 0 , 1000DO ·1, 000,000.00 4, 1}00, 000.00 1.0000000000 4,000,000.00 

SYS011107 COMERICA BANK Til 08/06/20U 0 . 100000 50,000,000.00 so,ooo,ooD . OO l . OOOOOODOOO 50,D00,000.00 

SY$041408 WESTAMERICA BAN~ TO 08/fJ6/20H 0 . 080000 25 , 000,000 00 2S , OOO , ODO . OO J.OOOOOOOOOO 25,000,000.00 

S'iS0115'70 PRESIDIO BANK TD OS/OG/2014 0.050000 lO,ODO,OOO . OO 10.000 . 01}0 . 00 1 . 001)0000000 10,000,000.00 

SYSOU573 SIERRA VISTA 81\IIK TO 08/06/2011 0.070000 1 ,500,000.00 t,soo,ooo.oo 1.0000000000 l,SOO , OOO . OO 

SYS041571 CITIZENS BUSTNESS BANK TO OB/06/201'1 0 . 05DOOO SD .OOD,OOO.OO 50,000 . 000 ~ 00 ).0000000000 50,000 , 000 . 00 

SYSIJ11409 N·1ERICAN RIVER !lANK TO 09/07/201'! O. l20000 7.SOD ,DO D 00 7,500, 000 . 00 1.0000000000 7,500,000.0D 

S¥5041112 HANMI 81'\NK TD 06/01/2014 0. 1 DOOUO JO,ODO,DOO.OD 30 ,000,000 . 00 l.OOOODOODOO 30,000,000 . 00 

S¥5011111 STATE BANK OF INDIA (CI\L! 09/07/2D14 0 . 120000 2,000,0l10 . 00 2, noo, OIJO. oo 1.0000000000 /.,00!1,000 . 00 

SYS041421 STATE BANK OF INDJ/1 (CI\LT 09/07/2014 0 . 130000 5,000,000.00 5 , 000,000.00 1.000000DODO S ,DOO,OOO.OO 

SYSO<l1463 STATE 81'\NK OF' TNOII\ (CALI OB/07/2014 0.100001) 5 , 000,000. OlJ 5 , 000,000 . 00 1 . 0000000000 5,000,00!1 . 00 
SY.S041579 BhNK OF THE .SH:IUU\ ·ro 09/0?/20~~ 0 . 070000 15,000,000.00 lS,fJOO,OOO.OO 1 . 000000{}000 15 , 000 , 000.00 

SVSQqlSBO COMMERCEWEST BANK NA TD OB/07/2014 0 - 05000!1 2,5DO . DOO.OO 2,5DO.OOO ~ OO 1 . 0000000000 2,500,000 . 00 
SYS04158l ~mLAGA BANK FSS TD OB/07/20l4 0.050000 10 ,000,000 ~ 00 lD,OOO . OOD . OO 1 . 0000000000 10 , 000,000 . 0D 

SYS011115 EAS'l' WEST BANK 1'11 08/DB/201<\ 0. l20DOD 75 , DOO,OOO.OO 15,000,000.0() 1.00()0()000()0 75,000,DDO 00 
SYS011411 ro~1ERICA BANK TO 08/1J/2D14 0.130000 2'i,OOO,OOO .O IJ 25 , 000,00D . Dll l.OOOOODOOOD 25,000,000.00 
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SYS04 H 18 FIRST FOUNDI\1' JON flANK TO OR/1.3/201 4 O.llOOOO 12,000,000.00 1:1,000,000 .00 1. 0000000000 12,000,000 00 

S~S041420 OPEN B~K TO 08/13/2014 0.1100011 10,000 ,000.00 10,000 , 000.00 1 .0000000000 10,000,000.00 

SYS041585 IISBC BANK US/\ NA TO 08/JJ/2011 O.Ol!OOOO 25,000.000.00 25 . 000.000 .00 1.0000000000 25,000 . 0011.00 

SYS04142G FIVE !''l'I\R BANK 7[1 08/H/20111 0.110000 R,oon,ooo.oo 8 . 000,000.00 1.0000000000 8. 0(>(1, 000 . 00 

SYS041588 BANK Oli' THE S JE~RJ\ TO 08/1<1/2014 0.010000 10.000,000.00 10 . 000,000 00 1.0000000000 10,000,000.00 

SYS041590 CiriZENS BUSINESS BMK TO 08/14/2014 1).050000 JO,OQO,OOO.OO 30 ,000,000 00 1 0000000000 3P,oou,ooo .oo 
SYS041591. MECH1\NTCS 91\NK TO 08/14/2014 0.070000 20 ,000,000.00 20,000,000 . 00 1.0000000000 20,000,000 00 

SYS041429 COMMONITY BliNK '10 08/l:0/20l4 o. 13 0000 25,000,000.00 :!5,000,000.00 1.0000000000 25,000,000.00 

SYS041.5 94 1ST CENTURY 91\NK NA TO 08/!5"/201'1 0.070000 20,000,000.00 20,000,000.00 1 .0000(100000 20,000,000 . 00 

SYS04l599 WILSHlRE 9/\.NK TD 08/15/2014 0. 0500!)(1 30, OliO, 000.00 '30 ,000, 000.00 1_0000000000 )0,000,000 . 00 

$YS0414 -~ l F.VERTRUST BANK TO 08/20/2014 0 . 090000 1(1,0(10,000.00 10,000,000.00 1.0000000000 10,000,000.00 

SY$0414 32 f'ROVIIJF.NT CREOTT UNION 'fD OB/20/2014 0.09COOO 20 , 000,000.00 20,000,000.00 1 .0000000000 20 ,000,000.00 

SY$041612 CENTRI\L VALLEY COMMUNTTY 08/27/2014 o oaoooo 5,000,000.00 G,OOO,OOO.OO 1 . 0000000000 5,000,000 . 00 

SYS041436 C0~1F.RICA BANK TD 08/28/2014 0 . 1 20000 75,000,000.0(1 75,000,000.00 1.0000000000 75,0(\0,000.00 

SY$0~1437 METROPOLITAN BANK TO 08/28/2014 0 . 120000 1,000,000.00 1,000,000.00 1.0000000000 1,000,00(1 00 
SYSM113B NF:W OMNI BANK NJl. Til 118/28/2014 0.100000 5,000,000.00 5,000,000 00 1.0000000000 5,000,000.00 

SYSI)4H11 BI\NK OF THE \~ES'T TrJ 09/03/2014 0.120000 66.0(10,000.00 66 , 000,000 00 1.0000000000 66,000,000.00 

SYS01 H 14 FOLSOM f#E BJINK 'I'D 09/03/2014 0.130000 3,000,000.00 3,000,000.00 1 .0000000000 3 ,0(1 0,000.00 

SYS041618 BBCN BANK TO 09/0J/2014 0.06?000 90 ,000 ,000.00 90,000,000.(10 1.0000000000 90 , 000,000.00 

SYS011619 FAR14ERS k I·IERCIIANTF BANK OQ/03/2014 0.06?000 35,000,000.00 35 ,000, 000.00 1 . 0000000000 35,000,000.00 

SY$041621 ~~LAG/\ BANK FSB TO 09/03/201 4 0.060000 12.000 ,000.00 12,000,000.00 1. 00000000()0 12,000,0011.00 
SYS041H8 FTRST FOONOI\TtON BANK TO 09/04/2014 0 . 11.0000 12.000,000 .00 12,000,000.00 1.0000000000 1 2,000,000.00 

SYSM1623 BMK OF 'J1{E STERRA TIJ 09/04/2014 O.O!lOOO!! 15 . 000.000 00 15,000,000.00 1.0000000000 15,000,000.00 

SYSO~167.~ 01\K VI\Lt,JJ:Y CO~!UN!T\' BANK 09/04/2014 0.060000 3 , 500 , 000 .00 3 , 500,000.00 1.0000000000 3,500,000.00 

SY$041625 UNION BANK Nl\ TD C9(04/2014 0.080000 150. 000. 0(10 . 00 1SO,OOO,OOil.OO 1 . 0000000000 150,001),000.00 

SYS01l439 CQMMON!•IBI\LTH BUSINESS BAN 09/05/2011 0. 100000 5.000 ,000 . 00 5.000 . 000 .00 1 . 0000000000 5 . 000.000.00 

SYS04HS2 FtRST fOUNf'ATION RANK TO 09/05/2014 0 . 131)000 1 0, Q(IQ, 0{10. 00 10.000, 000.(10 1.0000000000 10,000,000.00 
SYS011 •5 5 NFN OMNI BANK NJ. TD 09/05/2014 o. 110000 1.000,000.00 1,000,000.00 1.0000000000 1 , 000,000.00 

.C:YS'lA 1456 SAFE CREOl'I UNION TO 09/05/2014. 0' 13()000 5,000,000.00 5,000,000.00 1.0000000000 5,000,000.00 

SYSOI\ 1 •157 SUM14IT STATE BANK TO 09/05/20111 0.130000 12,000,000 . 00 12,000.000.00 1.0000000000 l2,000,0Qtl.OO 

S'iS041626 ClT!ZENS BUSINESS 91\Nl< TO 051/05/201>1 0.060000 25,000,0QO _QO 25.000 . 000.00 1.0000000000 25 . 000,00().00 

SY$041630 MALAGA BANK FSB TO 09/05/201<1 0.060000 '1,000,000.0(1 1,000.000.00 1.0000000000 4,000,000.00 

SYS01l461 FIRST NI>.TTONAL BANK OF NO 09/10/2014 0 .11QOOO 15,000,000.00 15,000,000.00 1 . 0000000000 15,000 ,000.00 

SYS011617 CJTIZ&NS BUSINESS BN<K TD 09/10/2014 0.060000 25,000 , 000.00 25 , 000,000.00 l.OOOOO!JOOOO 25,00(l,(lQ(l.Q0 

SYS041611 FI\P-MERS ~ MF.RCHANTS BANK 09/10/2014 0 . 060000 20,0011,000.00 20,000,000.00 1 .0000000000 20, 000 . 1)0(1 .IJO 

S'i$041643 HERITAGE 01\KS BANK TO 09/10/2014 0.080000 25,000,000.00 25,000,000.00 1.0000000000 25,000,000.00 

SYS04l644 TRI COUNTIES 81\tlY. TD 09/10/2014 0.080000 5.000,000-00 5,000,000.00 1.0000000000 5,000 ,(10(1 . 00 

SYS011645 WILSHIRE BANK 'I'D 09/10/2014 0.060000 39,0(10,000.00 )$1,000,000.00 1.0000000000 39,000,000.00 

SYS041467 CENTRAL VALLEY COMMUNITY 09/11/2014 0.130000 S,OOO,OOO.OIJ 5,000, 000.(10 1.0000000000 s.ooo . ooo .oo 
SY$041470 FROSPECTORS FEOERJ\L CREOI 09/J 1/2014 0.140000 4,000,000.00 1,000,000.00 1.0000000000 4,000,000 . 00 
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SYS0116•J7 1ST CAPITAL BANK TD 09/ll/2014 0 06000() r,. 000 ,000. no 5,000,000.00 0000000000 5 . 000,00(1 .00 

SY$041649 AliNK OF THE! SIE:RRJ\ TO 09/ll/20ld 0 080000 lO,OOO,O<lO.CIO lO,CltlO,OOO.OCl 1 00'10000000 1(1,0(10.000.00 

SYS011650 PlVE STAR BANK TO 09/ll/2011 0.060000 10,500,000 . 00 10,500,000.00 1 . 0000000000 10,500,000.00 

SY$(111651 MANUFACTURF:RS BANK TO 09/11/2011 0.060000 SO,l'OO,OIJO . OO 50,000,000 00 1. flOOOOOOOOO 511 , 000,000 01) 

~YSOn1473 CALIFORNIA RANK OF COMMER 09/12/2014 0. J.lOUOO 1 0,000,000 . 00 10,000,000,00 l. .OOtlOOOOOUO 10,000,000.00 

SYS041475 NEW OMNT BANK NA TO 09/12/2014 0 . 110000 2,l'IJO,OOO . OO :>.,oon,ooo.oo 1 . 0000000000 :?.,000,000.00 

SYS011176 OPEN BANV. TO 09/12/<!014 0.11~000 5,000,000.00 5,000,000.00 1.0000000000 5,000,000 . 00 

SY$04 1655 BANK OF THE WEST TP 09/U/2014 0.080000 100,000 , 000.00 100,000,000.00 1.0000000000 too , ooo,ooo.oo 
SYS04l657 COMNERCEWEST BAliK NA T[l 09/12/2014 0.060000 5,000 .000 .00 5,000,000 .00 1 . 0000000000 5,000,000.00 

SYS04l<l7 7 AMERICAN f'J,US BANK NA TO 09/17/2014 0.100000 2,000,000.00 2,000,000.00 1.0000000000 2 . 000.000.00 

SYS041478 CAPTT/\LSOlTRCE BliNK 'ID 09/17/2014 0.100000 'lO, 000 , O<JO. 00 '10,000,000.00 1 0000000000 40,0(10.000.00 

SVSO~ 1479 COMMUNITY BANK TD 09/17/2014 0.120000 35,000 ,000.00 35,000,000.00 1.0000000000 35,000,000.00 

SVS0-114 87 COMMONWEALTH BUSINESS BAN 09/19/2014 0.110000 5.000,000.00 5,000,000.00 1. .0000000000 5,000 ,000 .00 

SYS04l48~ COW1UNITY 1ST BANK TD 09/l9/20ld () .130000 2,000 , 000.00 2,000,000.00 1 .0000000000 2,000,000.00 

SY$04 14 89 OrEN BANK TO 09/19/2014 0 110000 2,000 ,000.00 2,000,000.00 1.0000000000 ?.,000,000.00 

SY$011491 SUW~l'l' .S'rl\'rE 81\.NK TO 09/19/20l'l. 0.110000 7,000,000.00 7 , 000,000.00 1.0000000000 7. 000,000. (HJ 

SYS041661 PAC:IPTC CITY BJ\NK TD 09/19/2011 0.050000 20 ,000.000.00 :w,ooo, 000.0() l .UOOOOOOOOO 20,000,000.00 

SYS04 166 2 TRANS 1-'ACIFIC NATIONAL BA 09/19/2011 0.070000 3,000,000.00 3.000,000.00 1.0000000000 3,000,000.00 

SYS04119'1 UMPQUA BANK TD 09/25/2014 0.120000 20,000 , 000.00 ?.0 , 000,000.00 1.0000000000 zo,ooo,ooo,oo 
SYS041195 ~IP,SCOM CPNTRI\L CREDIT UNl 09/25/2014 0. 130000 50,000 , 000.00 50,000,000.00 1.0000000000 50,000,000.00 

SYS041668 to!JUJ\GA BANK fSB TO 09/25/201'< 0.050000 10,000 , 000.00 10,000,000 00 1.0000000000 10,000,000.00 

SYSCl41497 fi8RrTAGE BANK Or CO!'ilo!ERCE 09/26/2014 0. 120000 15,000,000 .00 15,000,000 .00 t.oooooooooo 15,000, 000.00 

SYS04l498 E!MK OF S/\CRI\MEIHO TO 10/01/2014 0. lO")IlO(l 6.000,000.00 6,000.000 . 00 t.oooooooooo 6,000,000 . 00 

SYS041199 CALIFORNIA UNITE:O BANK TD 10/<12 /20.l•l 0.0'10000 10 ,000,000.00 10,000,000.00 1.0000000000 10,000,000.00 

S'lS041196 COf1MONWEALTH BUSINESS BAN 10/03/2014 0.100000 10,000 , 000.00 10,000,000 . 00 1 0000000000 10,000.000.00 

SYS041500 COMMUNITY BANK TO 10/03/2014 0.110000 25.000 . 000 . 00 25,000,000.00 1 . 0000000000 25,000,000.00 

SYS011502 HJ\.Nt11 BANK TO 10/08/2014 0.070000 30,000,000.00 30,000,000.00 1.0000000000 30,000 ,000.00 

SYS011503 l\t1ER1CJ\N RIVER SANK TO 10/08/2014 0.090000 2,500,000.00 2,500,000.00 1.0000000000 2,500,000.00 

SYSil4l504 MERCHANTS NA'riONI\1, BANK 0 10/08/2011 0 . 070000 2 , 000,000.00 2,000,000.00 1 .0000000000 /.,000,000.00 

SYS041S07 BBCN BANK TO l.0/09/20H 0.080000 90.000,000.00 90,000,000.00 l.OOOOOOOOOO 90,000, 000.00 

SY$0~1510 STATE BANK 0~ INOlA (CALI 10/09/2011 O.lllOOOO 12 . 000, 1)0(1. OCI 12,(100,000.00 1.0000000000 12,000,000.00 

5'!5041513 FIRST FOUNDA'riON BJ\li/K I'D J0/10/2014 0.1!10000 1.2,000,000.00 l2,000,(100.00 1.0000000000 12.000,000.00 

S'lS041524 BBCN DANK TO J 0/15/2011 O.OEOOOO 45,000,000.00 45,000,000.00 1 .0000000000 45,000,000.00 

SY$0~1525 FOLSOM LAKE BANK TO 10/15/2011 0.110000 1,500 , 000.00 1,500 , 000.00 l .OOOOOOOOOO l,500,000 . 00 

SYSOU527 MISSION FEDERAf, CREDIT ON 10/15/2014 o.oeoooo 10 . ooo, cor>. oo J.O,tlOO.OOO . OO ) . . 0000000000 10,000,000.00 

SYS0dl529 PACI~IC ALLIANCE BANK TO 10/1.5/::JOJ.'\ 0.100000 1 ,000, 000.00 4,000,000.00 l.OQOOOOOOOO <1,000,000.00 

SYS041530 STATE BANK OF INDIA (CAL! 10/15/2014 0.100000 23,000,000.00 23,000,000.00 1.0000000000 23 ,000 ,000 .00 

SY$041532 NEW OMNI BANK NA TO 10/16/201'1 o.oaoooo 2,000,000.00 2,000,000.00 1.0000000000 2,000,000.00 

SYS041533 PROVIDENT CREDIT UNION TO J 0/H/201~ 0 . 080000 20 , 000,000.00 20,000 , 000.00 1.0000000000 20,000,000.00 

SY$041534 SAN DIEGO COCTNT'l CREDIT U 10/16/201.1 0.060000 50,000,000.00 50,000,000 . 00 1.0000000000 50,000,000.00 
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SYSO'!l535 SW.MIT STI\TE BMK TO 10/16/2014 0 100000 9,000,000.00 9,000 , 000.00 J..OOOOOOOOOO 9,000.000 . 00 

SYS011537 M~ERICAN RIVER BANK fO 11'/17/2014 0 . 100000 2,000,0(10.0tl :1,000,000.00 1.0000000000 ?.,000,000.00 

SYS041541 AMF:RfC/\.111 RIVEll Bi\NK TO 10/22/2011 O . JOOOOO 3,000,000 . 00 3,()00,000 . 00 J._oooooooooo 3. (100, 000 . 00 

SYSOU512 BANK LEUMI USA 'ID 10/22/2014 fl. 110000 30,000 . 000 . 00 Jn.ooo.ooo.oo 1 . 0000000000 30,000,000.00 

SYS0•1543 COM:'ltJNITY 1 ST BANK TO 1()/22/2014. 0.100000 2,000 , 000.00 2,000 , 000.00 1.0000()00000 2 . 001l,000.00 

SYS041546 BANK OF SACRAI'1ENTO TO 10/23/201.4 0 .10001)0 10,000,000 . 00 10,000,000.00 1 . 0000000(100 10,000,000 . 00 

SYS041549 NE\~ OMNl RANK Ni' TD 10/23/2014 0.080000 2, 000, OLltl. Oil 2,000,000.00 l. OOilOOOOOOO 2,000,000 . 00 

S'!Sfl41550 STA'rF. BANK OF Il\niA (<"'ALI 10/23/2014 0.100001l 13.00fi,OOO.OO u .ooo ,ooo.oo 1.0000000000 J.3,000,000 . 00 

SYS041551 EAST \~E:S'J' BANK 'l'D 10/2'1/2014 O.lOCOOO SIJ, 000,000.00 50,000 , 000.00 1.0000000000 50,000,0(10 , 00 

SYS04l556 TRI\NS 1?1\Clf!C NI\TIONi\L !lA 10/2A/20H O . l.COOOO 2,000,000 . 00 2,000,000 00 1.0000000000 'J,OOO,OC\0.00 

SYS041558 M£RCHI\NTS N/\'1'101\AL BANK 0 10/29/2014 il.V7COOO 2,000,000.00 2,000,000.00 1..0000000000 2, 000, 0(>0. 00 

SYS041563 SI\J'l DIEGO comrn CREDIT ll 10/29/2014 O. OSCOOO 50,0(\0,000 . 00 50,000 , 000.00 1 0000000000 50,000,000 . 00 

SYS04l564 PR'lVTI'lF.:NT CREDIT UNION TD 10/29/2014 0.07(1000 qo,ooo,ooo .oo 1o,ooo,ooo.on 1.0000000000 40,000,000.00 
SYSOqlS67 NEW OMN! BANK NA TO 10/30/2014 0.070000 2.000,000 . 00 2.000 , 000.00 1.0000000000 2.00'l,OOO.OO 
S¥5011575 COf'IMUN.iTY BANK 'lD 11/05/2014 0.090001) 30,000,000.00 30,000 , 000 (10 1.0000000000 30,000,000.00 

SY$041576 MERCHANTS NA'!'IONAL 31\NK 0 11/05/2014 0.070000 2,000,01JO . OO 2,000,000.00 1.0000000000 2,000,000.00 

SYS04l577 SU14MIT STATE BI\NK 'l'D ll/05/2011 0 . 090000 8,000,000 . 00 R,OOO,OOO.OO 1..0000000000 8,000,0110 . 00 

SYS041578 ANE:RICAN R.LVE:R BANK 'l'D 11/06/2014 0 100000 2.soo,ooo.oo 2.~00,000.00 l.OilOOOOOOOO 2,500,000.00 

SYS04 .1582 NE~l OMN r BANK NA TO ll/06/201<1 1).080000 2,000,000.00 2,001l , OOO 00 1.0000000000 2,000,000.00 

SYSC/41586 1\MERTCI\N Pr.OS .9/INK Nl\ TO ll/lJ/2014 0 . 081)000 240,000.00 2qO , OOO.OO 1.0000000000 240,000.00 

SYS041587 I\J'1ERI<.:AN RIVER E!\NK TO ll/13/2011 0.100000 6,500,000.00 6,500,000.00 1.0000000000 6.500,000.(10 

SYS041589 CALIFORN!A RIINJ< OF C0~1MER ll/13/2014 0.080000 5,000,000 . 00 5,000,000.00 1.0000000000 5,000,000 . 00 

SYSOA 1 592 Uf~ POUI\ BANK TO 11/13/201• 0 . 100000 50.000,000 . 00 ~o.ooo . ooo.oo 1.0000000000 50,000,000.00 

SYS041593 WESTERN AJ LIANC!l BANK TO ) 1/13/2014 0 . 060000 J5,000,000.0l) 15 , 000,000.00 1.0000000000 ]!',000 , 000.00 

SYSOU595 IIERITI\GE BANI\ OF CO~IMERCE 11/14/2014 0 . 100000 1:1,000,000 . 00 13, 001),000 . 00 1.00000000()0 13,000,000 . 00 

SYS011596 NEN ONN T B!\NK N~. TD ll/14/2014 O.OROOOO 2,000,000 . 00 2,000,000.00 1.0000000000 2,000,000.00 

SYS041591 PTVBR C'ITY l'li\Nl\ TO 11/14/201'1 0 . 100001) 211,01l(l,000 . 00 20,000 , 000.00 ).00001100000 ')0,000,000.00 

SYS041598 SAlol OTEGO COUNTY CREDTT U 1 1/14/2014 0 . 0601)1\C) 50,000,000 , 00 50,000 , 000 00 1.0000000000 50,000,()00.00 

SYS041601 ~1ERCHMTS NATJONl\L BANK 0 ll/19/2014 0 , 07'>000 2,000,000 . 00 2,001l,OOO.OO 1.vooooooooo 2.000,000.00 

SYS041602 WESTERN 1\LLIANCF. BANK TO 11/19/2014 0.070000 25. 000, 0[)0. 0<) 2s,oon.ooo.oo 1 0000000000 25, 000,1)(10.00 

SYS041604 AMERICAN RfVER BJ\NK 1'0 ll/20/2014 0.100000 J , onn, ooo . t'O 1 . (100. 000.00 1 . 01)00000000 1,000,000 . 00 

SYS04l605 PROVInE:N1' CRE:DlT ONION TO U/20/2014 O.OROOOO 2o , ooo,ooo . on 20,1100,000.00 1.0000000000 20 . 000,000 . 00 

SYS04 1606 COI·IMONWEI\LTH BUSINESS BAN 11/21/2014 0.080000 5,000 , 000 . 0(1 5, 000,000. 0 <1 J . nooooooooo 5,000,000.00 

S¥5041607 EVERTRUST BANK 'l'IJ 11/21/2014 0.080000 20,000,000.00 20. 001) . (100. 00 1.0[)0001)0000 :w,noo, non. oo 
SYS041609 RTVF.R CITY BANK TD ll/21/2014 0 . 100000 :?0 . 000,000 00 20,000 . 000.00 ) . 00001100000 20,000,000.00 

<;YS041609 RJVER CITY BJ\NI( '10 1.1/21/::lOH O.lO!><IOO 1!',000,000.00 15 , 000,000.00 1.0000000000 15,000,000.00 

SVSQAlh20 FIRST NATIONAL BANK OF NO 12/03/2014 0.1.00000 •,000,0110.00 4,000 , 000 . 00 l. 0000000000 4,0(10,000 . 00 

SYSQq 16 22 HERCHANTS NA'fiOI'II\L BA.NK 0 12/03/2034 0.080000 2,000,000.0() '2,000,[)00.00 1.0000000000 2,000,000.00 

SY$0416?.7 C0~1}10NWEJ\L'l'H BUSINESS llM 12/05/?.0l• 0.080000 5,000,000 . 00 s.ooo,ooo.oo 1.01)00000000 5,000,000.00 
S'lS04162A CO~IUNI'I'Y BI\NK OF THE BIIY 12/05/2014 o . 100000 s,ooo,ooo.oo 5,000,000.00 l 0000000000 5,000,000 . 00 
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SY$041629 FIRST FOONDIIT10~ BANK TO 12/05/ 2014 0.)00000 10,000 , 000 . 00 ro,ooo,ooo no 1 . 0000000000 1o,ooC1 .noo .oo 
SY$01 1 631 PIIC1F[C" ALLIANCE BliNK TO 12/05/2014 0 . 1 00000 1,500,000 . 00 1,500,000 . 00 l . OUOOOOOOOO 1,500 ,000 . 00 

SYSO•l 1632 R!VER CITY BANK TU \2/05/2014 0 . 100000 15 . 000,000 . 00 15,001) , 000 00 l . Of)OOOOOOOO 'lS , fJOD,!JOO . OO 

SYS04 163B C'OMERICJI BI\NK TO 12/10/2014 0 . 1 00000 25,000,000.00 25,000,000 00 1.0000000000 25,000,000 . 00 

SYS04 16-:J9 ('0Mt1!TN tTY BliNK 111 12/10/201" 0 . 1 00000 3(1 , 0011, 0 00 . 00 JCJ,OOU , (100 . 00 1 0000000000 30.000.000 . 00 

SYS041610 EVERTROST BliNK 1D 12/l0/20l4 0 . 080000 2(1, 000,000.00 21J , rlOIJ,OOO.OO 1 0000000000 20,000 , 000 . 00 

~YS0 41 64 2 l!ERITIIG£ Bll.1i!K OF COMJIIERCE 12/10/2011 0 . 100000 20,000 , 000 00 20 . 000,000 . {)0 1 . 0000000000 211 , 000,000 00 

SYS0'\1648 1\MERlC/\N RIVER 8N.IK 'fD 12/ll/20.l 4 0 . 1 10000 J,soo . noo .oo 1,500.(1110 . 01) 1 . 0000000000 1, 500,000.00 

SYSl\4 1652 METROPOT,l1'l\N BMK 'I'D 17/ll/20 14 0 . 110000 1 , 500,000.00 1, 5011' (101). 00 1.00001)0000(1 1,500 , 000 . 00 

SYS041651 OPEN BliNK TO 12/11/?.0H 0 090000 5,000,00 0 . 00 'i,IJOO,OOO 00 1 .0000000000 5 . 000 .000.00 

~Y$04 1 6511 PIICJF'IC CITY Bi\1\K ·m 12/11/20H 0.090000 HI, OOIJ, 000 . 00 J C),OOIJ , OOU . UO 1 . 0000000000 10 , 000 ,000.0(1 

SY$041656 BBCN Jll\NK •ro 1 2 /12/2014 0 . 090000 75 . 000,000 00 75,000,00(1 . (10 1 .0000000000 75 , 000,000.00 

SYSOH658 PROVI DENT C:REDI'l' UN I ON TD 12/1?./?.014 0.090000 20 , 000,000 .00 20,000 , 000.00 1 .0000000000 20,0011 . 000.00 

SYS041659 SI\N DIEGO C'OfrnTY CREDIT 0 12/17/2011 0 . 070000 50 , 000 , 000 . 00 SO,OOO,OOtl.OO 1 . 0000000000 50,000 , 000.00 

SYSO'll660 Ul-lPQUl\ BliNK T D 12/11/201• 0 . 121)000 10(1 , 1)00, 000 . 00 100,000,000 . 00 1 . 0()00000000 100 , 000,000 . 00 

SYSOH667 NEl-l OMNl BANK Nl'. TD 12/18/20H 0.080000 5,0011 . 000.00 5,000,000 . 00 1.0000000000 5,000,000 . 0() 

SYS011663 WESTERN 1\LLJ I\NCE BliNK TO 12/19/2014 Q. lOOOOO 50 , 000 , 000.00 SO,OOO,OOO.Uil 1 .0000000000 50,000,000 . 00 

05 7 - TI ME DEPOSIT 217 4 ,790 , 110,000 . 00 4 ,790,110.000.fl0 4 , 790 ,110,000 . 00 

Book value: 4,7UO,l40 , DQC . OO 

1\TP c .oo 
Book • A1 P : 4,790,14P,nor . uu 
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1\855 1340005 08/2?/2')14 0 . 26200000 1 , 572 , 000.00 l. 00 1 , 572 , 000.00 
1\855 1340006 08/22/2014 0.26200000 850,000 . 00 1.00 850,000.00 
1\855 1340008 09/1'1/2014 0.24900000 11,533,000.00 1 . 00 8,533 , 000.00 
1\855 1340010 10/17/2014 0.26500000 95 , 008,000.00 1.00 95,008,000.00 
1\855 1340011 lll/17/2014 0 . 26500000 1,540,000.00 1.00 1. s~o . ooo. oo 
1\855 1340012 10/11/2014 0 . 26500000 1,441,000.00 t.OO 1 , 441,000.00 
1\855 1340013 11/71 /?011\ 0 . 26000000 28 , 047,000 . 00 1.00 28 , 047 , 000.00 
1\855 1340014 11/21/2014 0 . 26000000 1,103,000.00 1.00 1,103, 000.00 
AB55 1340015 11/21/2014 0.26000000 2,507,000.00 l. 00 2,507 , 000.00 
AB55 13400J8 12/12/?014 0 . 27000000 1, 504,000 . 00 l. 00 1 , 504 , 000 . 00 
1\B55 134001CI 12/1212014 0 . 27000000 1, 562,000 . 00 1.00 1,562 , 000 . 00 
11855 D40020 01/16/2015 0 . 23800000 1, 128,000.00 1.00 1 , 128 , 000 . 00 
11855 134002 1 01/16/?.015 0 . 23800000 1 , 492,000 . 00 1. 00 1, 492 , 000.00 
1\855 1340022 01/16/2015 0.23800000 1, 4011 , 000.00 1.00 1,408 , 000.00 
AB55 1340023 Ol/16/i'O 15 0.23800000 1, 31{1, 000 . 00 1. 00 1 , 348 , 000.00 
ABSS 1340024 Ol/lfi/;)015 0.23800000 61 , 567 , 000.00 1. 00 61 , 567 , 000 . 00 
AB55 1340027 02/20/2015 0 . 23600000 5 , H7,000 . 00 1.00 5 , 417 . 000 . 00 
AB55 134002<1 0.?/20/20J 5 0.23600000 1, 444 , 000 . 00 1.00 1,444 , QOO.OO 
AB55 1)40030 0:?/20/7.015 0.23600000 1,209,000.00 1. 00 1 , 209,000.00 
1\855 0780113 0.3/18/2015 5.00000000 11 , ''>79 , 721.22 1.00 11,579, 721.22 
1\855 1340031 03/20/2015 0.23200000 2,391,000.00 1.00 2,391 , 000.00 
1\BSS 13 40032 01/"'0/201<; 0.23200000 1. 777 . 000.00 1.00 1, 777 , 000 . 00 
AB55 1340033 0 4/17/2015 0.23000000 1,847,000.00 1 .00 1,847,000.00 
AB5'i 1340034 04/17/201'\ 0.23000000 993,000.00 ] .00 993,000.00 
AB55 1340035 0512212015 0 . 22700000 2,348,000.00 1 . 00 2,3~8.000.00 

AB55 1340036 05/22/2015 0 . 22700000 1,477,000.00 1.00 3,477,000.00 
1\855 1340037 ()5/220015 0. 2270.0000 5, 118,000.00 ] . 00 5,118,000 . 00 
AB55 1340038 05/22/2015 0 . 22700000 8,5116,000.00 1.00 8,546 , 000.00 
11855 134003') 05/22/2015 0.22700000 8,914,000.00 1.00 8 , 914,000 . 00 
AB55 1340040 06/19/2015 0.22100000 17 , 554 , 000. Oil 1.00 17,554,000.00 
ABSS 1340041 06/19/2015 0 . 22100000 31.029, 000.00 1.00 31,029 , 000 . 00 

314 , 253,721.21' 31.4 , 253 , 72J . 2:1 
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Total " of Items 60~ 

Par value fi5,817. 577,039.79 

eook Value 6~,8~3.125,199 . 21 

Fair Value 64.870,214,441.16 

Accrual 26,121.317.61 

l'ota 1 Rook. V"l)UI? ~4 843,l?S,lq9 , :>1 

ATP 3,01~.929.70 

Book ' 1\IP 61,846,169.128.91 
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